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PREFACE. 


TuHE aim of this work is to give a brief exposition of some 
of the devices employed in solving differential equations. 
The book presupposes only a knowledge of the fundamental 
formule of integration, and may be described as a chapter 
supplementary to the elementary works on the integral 
calculus. 

The needs of two classes of students, with whom the author 
has been brought into contact in the course of his experience 


as a teacher, have determined the character of the work. For 


the sake of students of physics and engineering who wish to 
use the subject as a tool, and have little time to devote to 
general theory, the theoretical explanations have been made as 


_ brief as is consistent with clearness and sound reasoning, and 


examples have been worked in full detail in almost every case. 


- Practical applications have also been constantly kept in mind, 
and two special chapters dealing with geometrical and physi- 


eal problems have been introduced. 
The other class for which the book is intended is that of 


students in the general courses in Arts and Science, who have 
- more time to gratify any interest they may feel in this subject, 
- and some of whom may be intending to proceed to the study 


of the higher mathematics. For these students, notes have 
if 
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be oe ee eee 
been inserted in the latter part of the book. Some of the 
notes contain the demonstrations of theorems which are 
referred to, or partially proved, in the first part of the work. 
If these discussions were given in full in the latter place, they 
would probably tend to discourage a beginner. Accordingly, 
it has been thought better to delay the rigorous proof of 
several theorems until the student has acquired some degree 
of familiarity with the working of examples. 

Throughout the book are many historical and biographical 
notes, which it is hoped will prove interesting. In order that 
beginners may have a larger and better conception of the sub- 
ject, it seemed right to point out to them some of the most 
important lines of development of the study of differential 
equations, and notes have been given which have this object 
in view. For this purpose, also, a few articles have been 
placed in the body of the text. These articles refer to 
Riccati’s, Bessel’s, Legendre’s, Laplace’s, and Poisson’s equa- 
tions, and the equation of the hypergeometric series, which 
are forms that properly lie beyond the scope of an introductory 
work. 

In many cases in which points are discussed in the brief 
manner necessary in a work of this kind, references are 
given where fuller explanations and further developments 
may be found. These references are made, whenever possi- 
ble, to sources easily accessible to an ordinary student, and 
especially to the standard treatises, in English, of Boole, 
Forsyth, and Johnson. 

For students who can afford but a minimum of time for 
this study, the essential articles of a short course are indicated 
after the table of contents. 


PREFACE. Vii 
a 
Of the examples not a few are original, and many are taken 


from examination papers of leading universities. There is 
also a large number of examples, which, either by reason of 
their frequent use in mechanical problems or their excellence 
as examples per se, are common to all elementary text-books on 
' differential equations. 

There remains the pleasant duty of making confession of 
my indebtedness. 

In preparing this book, I have consulted many works and 
memoirs; and, in particular, have derived especial help for 
the principal part of the work from the treatises of Boole, 
Forsyth, and Johnson, and from the chapters on Differen- 
tial Equations in the works of De Morgan, Moigno, Hoiiel, 
Laurent, Boussinesq, and Mansion. I have in addition to 
acknowledge suggestions received from Byerly’s “Key to the 
Solution of Differential Equations ” published in his Integral 
Calculus, Osborne’s Examples and Rules, and from the trea- 
tises of Williamson, Edwards, and Stegemann on the Calculus. 
Use has also been made of notes of a course of lectures deliv- 
~ ered by Professor David Hilbert at Gottingen. Suggestions 
and material for many of the historical and other notes have 
s also been received from the works of Craig, Jordan, Picard, 
Goursat, Koenigsberger, and Schlesinger on Differential Equa- 
--tions; from Byerly’s Fourier’s Series and Spherical Harmonics, 
Cajori’s History of Mathematics, and from the chapters on 
Z Hyperbolic Functions, Harmonie Functions, and the History 
of Modern Mathematics in Merriman and Woodward’s Higher 
- Mathematics. The mechanical and physical examples have 
been obtained from Tait and Steele’s Dynamics of a Particle, 
Ziwet’s Mechanics, Thomson and Tait’s Natural Philosophy, 
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Emtage’s Mathematical Theory of Electricity and Magnetism, 
Bedell and Crehore’s Alternating Currents, and Bedell’s Prin- 
ciples of the Transformer. These and many other acknowledg- 
ments will be found in various parts of the book. 

To the friends who have encouraged and aided me in this 
undertaking, I take this opportunity of expressing my grati- 
tude. And first and especially to Professor James McMahon 
of Cornell University, whose opinions, advice, and criticisms, 
kindly and freely given, have been of the greatest service to 
me. I have also to thank Professors E. Merritt and F. Bedell 
of the department of physics, and Professor Tanner, Mr. 
Saurel, and Mr. Allen of the department of mathematics at . 
Cornell for valuable aid and suggestions. Professor McMahon 
and Mr. Allen have also assisted me in revising the proof-sheets 
while the work was going through the press. To Miss H. 8. 
Poole and Mr. M. Macneill, graduate students at Cornell, I am 
indebted for the verification of many of the examples. 


D. A. MURRAY. 


CorNELL UNIVERSITY, 
April, 1897. 


PREFACE TO THE SECOND EDITION. 


I Take this opportunity of expressing my thanks to my 
fellow-teachers of mathematics for the kind reception which 
they have given to this book. My gratitude is especially 
due to those who have pointed out errors, made - criticisms, 
or offered suggestions for improving the work. Several of 
these suggestions have been adopted in preparing this edition. 
It is hoped that the answers to the examples are now free 


from mistakes. 
x D. A.. MURRAY. 
CorNELL UNIVERSITY, 
June, 1898. 


for) 


oR whe 


CONTENTS. 


EQUATIONS INVOLVING TWO VARIABLES. 


CHAPTER I. 


DEFINITIONS. FORMATION OF A DIFFERENTIAL EQUATION. 


. Ordinary and partial differential equations. Order and degree 
. Solutions and constants of integration 

. The derivation of a differential equation 

. Solutions, general, particular, singular 

. Geometrical meaning of a differential equation of the first 


order and degree 


. Geometrical meaning of a differential egastion of a f dneres or 


an order higher than the first 
Examples on Chapter I. 


CHAPTER II. 


EQuaTIONS OF THE First ORDER AND OF THE First DEGREE. 


. Equations of the form f,(«)du + fo(y)dy =0 
. Equations homogeneous in « and y 


Non-homogeneous equations of the first Ret in « and y 


. Exact differential equations 


Condition that an equation of the first peder ee anak 


. Rule for finding the solution of an exact differential equation . 


. Integrating factors 
. The number of integrating aes is infinite 


Integrating factors found by inspection : ; 
Rules for finding integrating factors. Rules I. and II. 
Rules III. and IV. 

ix 


PacR 


1 


2 
4 
6 


CONTENTS. 


Rule V. 


. Linear equations 
. Equations reducible to the ingae form 


Examples on Chapter II. 


CHAPTER III. 


PacE 
25 
26 
28 
29 


EQUATIONS OF THE First ORDER BUT NOT OF THE First DEGREE. 


22. 


23. 
24, 
25. 
26. 
27. 
28. 
29. 


30. 
31. 
32. 
33. 
34. 
35. 


36. 
37. 
38. 
39. 


41. 
42. 


Equations that can be resolved into component equations of the 
first degree a‘ 

Equations that cannot be romtved nee somnpotient equates 

Equations solvable for y 

Equations solvable for x : 

Equations that do not contain & ; Ghat do ee corte y 

Equations homogeneous in « an y “ 

Equations of the first degree in # and y. Clairauts equation . 

Summary 

Examples on Chapter TH. 


CHAPTER IV. 
SinGuLAR SOLUTIONS. 


References to algebra and geometry . 

The discriminant 

The envelope 

The singular solution 

Clairaut’s equation E 

Relations, not solutions, that foe appear in the p aide c diss 
criminant relations 

Equation of the tac-locus 

Equation of the nodal locus 

Equation of the cuspidal locus . 

Summary 

Examples on Chapter IV. 


CHAPTER V. 
APPLICATIONS TO GromErRy, MECHANICS, AND Puysics. 


Geometrical problems 
Geometrical data 


31 
32 
33 
34 
34 
35 
36 
38 
. 88 


40 
40 
41 
42 
44 


44 
45 
45 
47 
48 
49 


51 
51 


eA \ 
A 


Art. 
43. 
44, 
45. 
46. 
47. 
48. 


49, 
50. 


61. 
52. 
53. 
54. 
55. 


(56. 


~~ o7. 


58. 
59. 


60. 


61. 


62. 


63. 


64, 


CONTENTS. 


Examples 

Problems relating to Prateuieciea 

Trajectories, rectangular co-ordinates 

Orthogonal trajectories, polar co-ordinates 

Examples 

Mechanical and piyAical pchiene 5 . 5 
Examples on Chapter V. . : : : ; 5 : 


CHAPTER VI. 
Linear Equations with Constant CoErFrFiciEents. 


Linear equations defined. The complementary function, the 
particular integral, the complete integral . 

The linear equation with constant coefficients and eecondh mem- 
ber zero. 

Case of the auxiliary eiration have Sinal Ali 

Case of the auxiliary equation having imaginary roots 

The symbol D 

Theorem concerning D : : 5 

Another way of finding the solution wie ae caxitaeeh equa- 
tion has repeated roots . ‘ 

The linear equation with constant eooticents and second | mem- 
ber a function of x 


The symbolic function er 
Methods of finding the particular integral . 
Short methods of ee the particular integrals in bern 


cases 
Integral PS o- a fem GE form ee in the one 


member 
Integral cories ponding hs a can of foo x” in the Moca 


member ; é 
Integral Pe ondings to a enn of decay’ sin ax or cos ax in the 


second member 
Integral corresponding to a fea of finn eas v in he Formnd 


member 
Integral Errecnotdine io a em af form ay in he pecond 


member 


Examples on Chapter VI. : : : A . : 5 . 


xi 


PAGE 


53 
55 
55 
56 
57 
58 
60 


63 
64 
65 
66 
67 
68 
69 


70 
70 


72 
73 
74 
75 
76 
78 


79 
80 


Xil 


ART. 


65. 
66. 


Gi, 
68. 


69. 
70. 


ale 


CONTENTS. 


CHAPTER VII. 


LingEAR EQuaTIONS WITH VARIABLE COEFFICIENTS. 


The homogeneous linear equation. First method of solution 

Second method of solution: (A) To find the complementary 
function 

Second method of pokiden (B) To find ite Panicaiee ees 


The symbolic functions f(@) and Gy 
Methods of finding the particular integral . 


Integral corresponding to a term of form «2 in the second 
member 2 

Equations reducible the homogenouan inca fora 

Examples on Chapter VII. 


CHAPTER VIII. 


PacE 


82 


84 
85 


86 
87 
89 


90 
91 


Exaot DIrFERENTIAL EQUATIONS AND EQUATIONS OF PARTICULAR 


73. 
74. 
76. 


76. 


UUe 


78. 
79. 
80. 


81. 


82. 
83. 


Forms. INTEGRATION IN SERIES. 


Exact differential equations defined 
Criterion of an exact differential equation . : 
The integration of an exact equation ; first integrals 


Equations of the form vo Y — SF («) 
oe 


Equations of the form aa =) 


Equations that do not oan y directly 

Equations that do not contain « directly 

Equations in which y appears in ony two derivatives wiioee 
orders differ by two 

Equations in which y abd es in only wo dentvativen howe 
orders differ by unity : 

Integration of linear equations in series : 

Equations of Legendre, Bessel, Riccati, and the hyperseonenee 
series 

Examples on Chanter VIL. 


92 
92 
94 


96 


96 


97 
98 


99 


100 
101 


105 
107 


CONTENTS. Xili 


CHAPTER IX. 
EQuaTIons OF THE SEconp ORDER. 
ART, Pace 
85. The complete solution in terms of a known integral . : meeLOS 
86. Relation between the integrals . 3 : : ; : = ak 
87. To find the solution by inspection . ; ; co arta 
88. The solution found by means of Gpertional Sietors : E ee Luli 
89. The solution found by means of two first integrals . ; 114 
90. Transformation of the equation by changing the dependent 
; variable’ 5 : ; : F . : : Lie 
91. Removal of the first dosivanive ; . 115 
92. Transformation of the equation by paneine ihe idenentient 
variable : : se UL 
93. Synopsis of methods of eotving Bnaetows of the Beooad onder ts 
Examples on Chapter IX. . < : : ; 5 - rez 0) 
CHAPTER X. 


GEOMETRICAL, MECHANICAL, AND PuysicaL APPLICATIONS. 


_ 95. Geometrical problems 4 s F P i ‘ . 12 
96. Mechanical and physical nope 3 3 ; : : «122 
Examples on Chapter X. . ; : : : ; 3 . 124 


EQUATIONS INVOLVING MORE THAN TWO VARIABLES. 


CHAPTER XI. 


ORDINARY DIFFERENTIAL EQUATIONS WITH MORE THAN Two VARIABLES. 


98. Simultaneous differential equations which are linear : = 1s} 

_ 99. Simultaneous equations of the first order : ; 180 
- 100. General expression for the integrals of simultaneous danious 

of the first order . 5 133 


101. Geometrical meaning of aSrrulteneaus differential aanhtons of 
the first order and the first degree involving three variables. 134 
102. Single differential equations that are integrable. Condition of 
integrability . 5 136 
103, Method of finding the Penton of an angie tepratle euanton 137 


Xv CONTENTS. 
ART, 
104. Geometrical meaning of the single differential Se which 
is integrable 
105. The locus of Pdx + Qdy + Rae = 2 01 is erdigzonal ‘to ne iene 
dx _¥ mandg 
of == = — 
PP OCR 
106. The single differential equation which is non-integrable . 
Examples on Chapter XI. 
CHAPTER XII. 
PaRTIAL DIFFERENTIAL EQUATIONS. 
107. Definitions : 
108. Derivation of a pail differential aqnatiah By the alimiakstan 
of constants . : 
109. Derivation of a partial differential equates ey the elimination 
of arbitrary functions 
PartiaL DIFFERENTIAL EQUATIONS OF THE First ORDER. 
110. The integrals of the non-linear equation: the complete and 
particular integrals 
111. The singular integral 
112. The general integral , 
113. The integral of the linear equation . 
114. Equation equivalent to the linear equation 
115. Lagrange’s solution of the linear equation 
116. Verification of Lagrange’s solution . 
117. The linear equation involving more than 6 indepentions 
variables 
118. Geometrical meaning “of fie fey partial digerential Aateaen 
119. Special methods of solution applicable to certain standard 
forms. Standard I.: equations of the form F(p, g)=0 
120. Standard II.: equations of the form z= px + gy+f(p, g) 
121. Standard III.: equations of the form F(z, p, g) =0 
122. Standard IV.: equations of the form f,(«, p) = fo(y, g) 
128. General method of solution ; : A 
PartTiAL DIFFERENTIAL EQUATIONS OF THE SECOND AND 
HigHER ORDERS. 
124, Partial equations of the second order 
125. Examples readily solvable 


PAGE 


140 


141 
142 
143 


146 


146 


148 


149 
150 
150 
153 
154 
154 
155 


156 
158 


159 
161 
162 
164 
166 


169 
170 


CONTENTS. 


‘Hoon  b 


XV 


. General method of solving Rr+ Ss+ Tt=V. 
- The general linear partial equation of an order higher than the 


first 


. The homogeneous equation with conetant noedinienty: the 


complementary function 


. Solution when the auxiliary equation has repenten or imagi- 


nary roots 


. The particular integral : 
. The non-homogeneous equation with ooretant teeraciente: 


the complementary function . 


2. The particular integral 

. Transformation of equations 

. Laplace’s equation, V2V =0 

. Special cases : . 

. Poisson’s equation, V?V =— re ™p 


Examples on Chapter XII. 


MISCELLANEOUS NOTES. 


Reduction of equations to a system of simultaneous equations 
of the first order 

The existence theorem 

The number of constants of ‘aiewescon 

Criterion for the independence of constants 

Criterion for an exact differential equation 


Criterion for the linear independence of the ets of a ynene 


equation 

Relations between the eras and ‘the toeicients of a iiaeer 
equation 

Criterion of eutepeabilig of Pax + Qay + Hae = = 0. 

Modern theories of differential equations. Invariants 

The symbol D . : . 5 ‘C A 

Integration in series . 3 : : 8 5 ; P 

Answers to the examples . 

Index of names 

Index of subjects 


Pace 


171 


173 


174 


175 
176 


179 
180 
182 
182 
185 
186 
187 


189 
190 
194 
195 
197 


197 


199 
200 
202 
206 
207 
209 
233 
235 


XVi CONTENTS. 


SHORT COURSE. 
(The Roman numerals refer to chapters, the Arabic to articles.) 


I.; II. 7-16, 20, 21; III.; IV. 30-84; V.; VI. 49-53, 56-62; VIL. 65, 
66, 71; VIII. 72-81; IX. 84, 85, 87, 90-98; X.; XI. 97-99, 101- 
103, 106 ; XII. 107-116, 11$-122, 124, 125, 127, 128, 131, 133. 


DIFFERENTIAL EQUATIONS. 


209400 


CHAPTER I. 


DEFINITIONS. FORMATION OF A DIFFERENTIAL 
EQUATION. 


_i. Ordinary and partial differential equations. Order and 
degree. <A differential equation is an equation that involves 
differentials or differential coefficients. 

Ordinary differential equations are those in which all the 
differential coefficients have reference to a single independent 
variable. Thus, 


dy =cosxda, (1) 
d’y + 
pes 2 
dx dy 
Pas _— — 
ee ay 4 
yao tr 1+ (i) (4) 
$ 
ve 3) 
wd (5) 
ey — TY; 
dx® 
ee Gs Gl 
dx 


are ordinary differential equations. 
B ; al 


bo 
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Partial differential equations are those in which there are 
two or more independent variables and partial differential co- 
efficients with reference to any of them; as, 


Yy— + vy — = nx. 
] 


The order of a differential equation is the order of the 
highest derivative appearing in it. 

The degree of an equation is the degree of that highest deriv- 
ative, when the differential coefficients are free from radicals 
and fractions. Of the examples above, (1) is of the first order 
and first degree, (2) is of the second order and first degree, 
(4) is of the first order and second degree, (5) is of the second 
order and second degree, (6) is of the first order and second 
degree. In the integral calculus a very simple class of differen- 
tial equations of which (1) is an example have been treated. 

Equations having one dependent variable y and one inde- 
pendent variable a will first be considered. The typical form 
of such equations is 


dy a” 
A214 Go Ge) = 


ae’ =? dla” 


2. Solutions and constants of integration. Whether a differ- 
ential equation has a solution, what are the conditions under 
which it will have a solution of a particular character, and 
other questions arising in the general theory of the subject are 
hardly matters for an introductory course.* The student will 
remember that he solved algebraic equations, before he could 
prove that such equations must have roots, or before he had 
more than a very limited knowledge of their general proper- 
ties. This book will be concerned merely with an exposition 
of the methods of solving some particular classes of differential 
equations; and their solutions will be expressed by the ordi- 
nary algebraic, trigonometric, and exponential functions. 


* For a proof that a differential equation has an integral, and for 
references relating to this fundamental theorem, see Note B, p. 190. 
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A solution or integral of a differential equation is a relation 
between the variables, by means of which and the derivatives 
obtained therefrom, the equation is satisfied. 

Thus y= sin@ is a solution of (1); 


e+ysr and y= me+rV1+ mm 


are solutions of (4) Art. 1.* In two of these solutions, y is 
expressed explicitly in terms of a, but in the solutions of dif- 
ferential equations in general, the relation between # and y is 
oftentimes not so simply expressed. This will be seen by 
glancing at the solutions of the examples on Chapter II. 

A solution of (1) Art. 1 ‘s y=sina; another solution is 


y=sine+e, (1) 


¢ being any constant. By changing the value of c¢, different 
solutions are obtained, and in particular, by giving ¢ the value 
zero, the solution y = sin z is obtained. 


: dy 
A solution of cee, 0 (2) 


is y = sina, and another solution is y= cosa. A solution more 

general than either of the former is y = A sina; and it includes 

_ one of them, as is seen by giving A the particular value unity. 

Similarly y = Bcos~ includes one of the two first given solu- 
_ tions of (2). The relation 


y= Acosx+ Bsinz (3) 


isa yet more general solution, from which all the preceding solu- 
tions of (2) are obtainable by giving particular values to A and B. 
The arbitrary constants A, B,c, appearing in these solutions 
are called arbitrary constants of integration. 
Solution (1) has one arbitrary constant, and solution (3) has 
two; the question arises: How many arbitrary constants must 
the most general solution of a differential equation contain ? 


* See page 12. 
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The answer can in part be inferred from the consideration of 
the formation of a differential equation. 


3.* The derivation of a differential equation. In the process 
of deriving (2) from (3) Art. 2,4 and B have been made to dis- 
appear. To eliminate two constants, A and B, three equations 
are required. Of these three equations, one is given, namely, 
(3), and the two others needed are obtained by successive 
differentiation of (3). Thus, 


y =Asine+ Beosa, 


d ‘ 
ed = Acosx — Bsina, 
dx 
dy : 
den ~ Asine — Boose; 
h dy 
whence, waty= 0. 


Now consider the general process. The equation 


I (@, Ys Cyy Coy ey Cn) =0 ‘ (1) 


contains, besides « and y, n arbitrary constants ¢), Cy +++, ¢,. 
Differentiation n times in succession with respect to x gives 


Of Ol aes 0 
02" 07 de a = 

onf Of dy , Pf (dy? , of Py 

Batt oe Oa y dat “ap\a) " dy da? v 

nf of ary 

dart as oy da = 0. 


Between the original equation and the n equations thus ob- 
tained by differentiation, making n+1 equations in all, the 


* See B. Williamson, Differential Calculus, Art. 311; J. Edwards, 
Differential Calculus, Arts. 506, 507. 


ene 
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nm constants ¢, Cy, ++, ¢c, can be eliminated, and thus will be 
formed the equation 
) 2 in, 5 

F(a, Ys sf a as) =0. (2) 
Therefore, when there is a relation between a and y involving 
n arbitrary constants, the corresponding differential relation 
which does not contain the constants is obtained by elimi- 
nating these n constants from the n + 1 equations, made up of 
the given relation and n new equations arising from m succes- 
sive differentiations. There being n differentiations, the result- 
ing equation must contain a derivative of the nth order, and 
therefore a relation between a and y, involving n arbitrary 
constants, will give rise to a differential equation of the nth 
order free from those constants. The equation obtained is 
independent of the order in which, and of the manner in 
which, the eliminations are effected.* 

On the other hand, it is evident that a differential equation 
of the nth order cannot have more than nm arbitrary constants 
in its solution; for, if it had, say n +1, on eliminating them 
there would appear, not an equation of the nth order, but one 
of the (n + 1)th order.f 


Ex. 1. From e+ y?+2ax+2by+c=—0, 
derive a differential equation not containing a, b, or c. 


Differentiation three times in succession gives 


dy dy = 

% + Pe +a+06 re =U) 
ay)? (@Y) 4 5 (22) = 

1 +(#) are ($4 +6 dx? =; 
dy d?y dy (By vi 

ee af agian Oe Five 


* See Joseph Edwards, Differential Calculus, Art. 507, after reading 
Arts. 5, 6, following. 

+ For a proof that the general solution of an equation of the nth order 
contains exactly n arbitrary constants, see Note C, p. 194. 
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The elimination of b from the last two equations gives the differential 
equation required, ° 


dy A By dy (34) =0 
[1 +(34) da Pas dic? : 


Ex. 2. Form the differential equation corresponding to 


y—2ay+2= a, 
by eliminating a. 
Ex. 3. Eliminate a and 6 from (# — a)?+ (y — B)?=7". 


Ex. 4. Eliminate m and a from y? = m (a? — 2?). 


4. Solutions, general, particular, singular. The solution which 
contains a number of arbitrary constants equal to the order of 
the equation, is called the general solution or the complete inte- 
gral. Solutions obtained therefrom, by giving particular values 
to the constants, are called particular solutions. Looking on 
the differential equation as derived from the general solution, 
the latter is called the complete primitive of the former. 

It may be noted that from the relation (1) Art. 3 several 
differential equations can be derived, which are different when 
the constants chosen to be eliminated are different. Thus, the 
elimination of all the constants gives but one differential equa- 
tion, namely (2), for the order of elimination does not affect the 
equation formed. The elimination of all but ¢, gives an equation 
of the (n —1)th order; elimination of all but c, gives another 
equation of the (n —1)th order; and similarly for ¢,-+-,¢,. So 
from (1), n equations of the (n —1)th order can be derived. 
Therefore (1) is the complete primitive of one equation of the 
nth order, and the complete primitive of n different equations 
of the (n —1)th order. The student may determine how many 
equations of the first, second, ---,(m — 2)th order can be derived 
from (1). 

The general solution may not include all possible solutions. 
For instance, (4) Art. 1 has for solutions, 2+ y?= 7%, and 
y=mae+rV1+m. The latter is the general solution, con- 
taining the arbitrary constant m, but the former is not deriva- 


ee ti 


IN 


= that is, 
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ble from it by giving particular values to m. It is called a sin. 
gular solution. Singular solutions are discussed in Chapter IV. 

The n arbitrary constants in the general solution must be 
independent and not equivalent to less than n constants. The 
solution y = ce*** appears to contain two arbitrary constants ¢ 
and «, but they are really equivalent to only one, for 


Y=Ce = cet’ — fe", 


and by giving A all possible values, all the particular solutions, 
that can be obtained by giving ¢ and «@ all possible values, will 
also be obtained.* 

The general solution can have various forms, but there will 
be a relation between the arbitrary constants of one form and 


those of another. For example, it has been seen that the gen- 


dy : 
ae +y=0 is 


eral solution of 


y=A sina + Boose. 


But ¥ = csin (# + «) is also a solution, as may be seen by sub- 
stitution in the given equation; and it is a general solution, 
since it contains two independent constants c and «. The lat- 
ter form expanded is 


y =ccosa sina + ¢sine cosa. 


On comparing this form with the first form of solution given, 


it is evident that the relations between the constants A, B, of 


the first form and ¢, «, of the second, are 


A=ccosa, and B=csina, 
= B 
c=V A? + B’, and a= tan" 


If the solution has to satisfy other conditions besides that 
made by the given differential equation, some or all of the 
constants will have determinate values, according to the num- 
ber of conditions imposed. 


* See Note D for a criterion of the independence of the constants. 


8 DIFFERENTIAL EQUATIONS. [Cu. I. 


5. Geometrical meaning of a differential equation of the first 
order and degree. 


Take if (= Y #)= 0, (1) 


an equation of the first degree in as Tt will be remembered, 


that when the equation of a curve is given in rectangular 
; 5 ih uy Sonal 

co-ordinates, the tangent of its direction at any point is ~ 

For any particular point (a, 7), there will be a corresponding 


particular value of on say m,, determined by equation (1). A 
dx 


point that moves, subject to the restriction imposed by this 
equation, on passing through (a, yh) must go in the direction 
m,. Suppose it moves from (a, ¥,) in the direction m, for an 
infinitesimal distance, to a point (a, y.); then, that it moves 
from (a, y) in the direction m., the particular direction asso- 
ciated with (a, y,) by the equation, for an infinitesimal distance 
to a point (#s, yz); thence, under the same conditions to (a, ¥), 
and so on through successive points. In proceeding thus, the 
point will describe a curve, the co-ordinates of every point of 
which, and the direction of the tangent thereat, will satisfy the 
differential equation. If the moving point starts at any other 
point, not on the curve already described, and proceeds as 
before, it will describe another curve, the co-ordinates of whose 
points and the direction of the tangents thereat satisfy the 
equation. Through every point on the plane, there will pass 


a particular curve, for every point of which, a, y, os will sat- 


isfy the equation. The equation of each curve is thus a par- 
ticular solution of the differential equation; the equation of 
the system of such curves is the general solution; and all the 
curves represented by the general solution, taken together, 
make the locus of ihe differential equation. There being one 
arbitrary constant in the general solution of an equation of the 
first order, the locus of the latter is made up of a single infinity 
of curves. 


as 
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dy we 
dey 
indicates that a point moving so as to satisfy this equation, moves per- 
pendicularly to the line joining it to the origin; that is, it describes a 
circle about the origin as centre. 

Putting the equation in the form 


Ex.1. The equation 


xdx+ydy=0, 

it is seen that the general solution is 
ey? =. 

The circle passing through a particular point, as (3, 4), is 
2 + y? = 25, 


which is a particular solution. The general solution thus represents the 
system of circles having the origin for centre, and the equation of each 
one of these circles is a particular solution. That is, the locus of the 
differential equation is made up of all the circles, infinite in number, that 
have the origin for centre. 


Ex. 2. ady+ydz=0 
has for its solution, tf Ne (5 


_ the equation of the system of hyperbolas, infinite in number, that have 
the x and y axes for asymptotes. 


Ex. 3. —=M, 
: having for its solution, y=me-+ ec, 


has for its locus all straight lines, infinite in number, of slope m. 


6. Geometrical meaning of a differential equation of a degree 
or an order higher than the first. 


d. 
If iG y o*) =0 


is of the second degree in a there will be two values of e 
AX 


belonging to each particular point (a,%). Therefore the mov- 
ing point can pass through each point of the plane in either of 
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two directions; and hence, two curves of the system which is 
the locus of the general solution pass through each point. 
The general solution, 


p(x, y, ¢) = 0, 
must therefore have two different values of ¢ for each point; 
and hence, c must appear in that solution in the second degree. 
In general, it may be said: A differential equation, 


d. 
ai (a, yY 7) =0, 
which is of the nth degree in ee and which has 
te 


p(x, y, €) =9 
for its general solution, has for its locus a single infinity of 
curves, there being but one arbitrary constant in $; n of these 


curves pass through each point of the plane, since ee has n 
oy 


values at any point; and hence the constant c must appear in 
the nth degree in the general solution. 
The general solution of a differential equation of the second 


order, 
dy Wy 
(2 Ys ae 7) = 0, 
contains two arbitrary constants, and will therefore have for 
its locus a double infinity of curves; that is, a set of curves 
oo” in number. 


Ex. 1. ay _ 
daz 
has for its solution, y=me+e, 


m and c being arbitrary. 

A line through any point (0, c), drawn in any direction m, is the locus 
of a particular integral of the equation. On taking a particular value of 
¢, Say ¢1, there will be an infinity of lines corresponding to the infinity of 
values that m can have, and all these lines are loci of integrals. Since to 
each of the infinity of values that ¢ can have there corresponds an infin- 
ity of lines, the complete integral will represent a doubly infinite system 
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of straight lines ; in other words, the locus of that differential equation 
consists of a doubly infinite system of lines. 

} This can be deduced from other considerations. The condition 
#4 =0 requires, and requires only, that the curve described by the 
moving point shall have zero curvature, that is, it can be any straight 
line ; and there can be o? straight lines drawn on a plane. 


Ex. 2. All circles of radius 7, o? in number, are represented by the 
equation 
(@— a)? + y—bP =P, 


where @ and b, the co-ordinates of the centre, are arbitrary. On elimi- 
nating @ and b, there appears 


ly\2. 3 dy 
eee, ae SE, 
{ +(#) \ ” dat 


Thus, the locus of the latter equation of the second order consists of the 
doubly infinite system of circles of radius +. 


Ex. 8. The locus of the differential equation of the third order, derived 
in Example 1, Art. 3, includes all circles, 0% in number; for it is 
derived from a complete primitive which has a, 6b, ¢ arbitrary and thus 
_ represents circles whose centres and radii are arbitrary. 


It will have been. observed from the above examples on 
lines and circles, that as the order of the differential equa- 
tion rises, its locus assumes a more general character. 


EXAMPLES ON CHAPTER I. 


1. Eliminate the constant a from V1 —a?+ V1—y=a(x%—y). 
p 2. Form the differential equation of which y = cesin'z igs the com- 
plete integral. 
8. Find the differential equation corresponding to 
y = ae + be-% + ce*, 
where a, b, ¢ are arbitrary constants. 


4. Form the differential equation of which ¢ (y +c)? = 2% is the com 
plete integral. 


5. Eliminate c from y=ca+c— cc’. 
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—— 


6. Eliminate c from ay? = (a —c)*. 


7. Form the differential equation of which e% + 2cxey+c?=0 is 
the complete integral. 


8. Eliminate a and } from ay = ae* + be-*. 


9. Form the differential equation which has y ~ acos (ma + 0) for 
its complete integral, a and 6} being the arbitrary constants. 


10. Form the differential equation that represents all parabolas each 
of which has a latus rectum 4a, and whose axes are parallel to the « 
axis, 


11. Find the differential equation of all circles which pass through the 
origin and whose centres are on the & axis. 


12. Form the differential equation of all parabolas whose axes are 
parallel to the axis of y. 


13. Form the differential equation of all conics whose axes coincide 
with the axes of co-ordinates. 


14. Eliminate the constants from y = ax + ba?. 


Norse. [The following is intended to follow line 6, page 3.] 
Ex. 1. Show that 2? + y? = 7? is a solution of equation (4) Art. 1. 


Differentiation gives % + y . = 0, whence = =— : 
Substitution of this value of Y ing gives y=— “ + rl _ as 
da y y? 


which reduces to e2 + y2 = 72, 
Ex. 2. Show that y = ma +rvV1-+ m? is a solution of (4) Art. 1. 


Differentiation gives dy =m. 


Substitution of this value of 5 dy in (4) gives y = ma + rV1 + m?. 


Ex. 3. Show that 22+ 4y=0 is a solution ot (3 ai +0 _—y =0, 
; : dy 2dy 2y 
Ex. 4. Show that y = ax? pe ee 
[ how that y = ax? + ba is a solution of [ 5 aes = 0% 
Ex. 5. Show that v= a B is a solution Oe a c+ 2 
Y Pan 


Ex. 6. Show that y = ae + be-* is a solution of ee — k*y =0. 
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CHAPTER II. 


fe ONS Ob THE, FIRST, ORDER AND SOF THE 
FIRST DEGREE. 


7. In Chapter I. it has been shown how to deduce from a 
given relation between 2, y, and constants, a relation between 
x, y, and the derivatives of y with respect to x There has 
now to be considered the inverse problem: viz., from a given 
relation between x, y, and the derivatives of y, to find a re- 
lation between the variables themselves. As, for instance, 
the problem of finding the roots of an algebraic equation is 
more difficult than that of forming the equation when the 
roots are given; or as, again, integration is a more difficult 
process than differentiation; so here, as in other inverse proc- 
esses, the process of solving a differential equation is much 
‘more complicated and laborious than the direct operation of 
forming the equation when the general solution is given. 
An equation is said to be solved, when its solution has been 


reduced to expressions of the forms if: J (a)da, fe o(y)dy, even 
if it be impossible to evaluate these integrals in terms of 


_known functions. 


: i q” A 
The equation f (x, Y, a oot) = 0 cannot be solved in 


d 

every case. In fact, even P Lt @=0, where P and @ are 
functions of a and y, cannot be solved completely. It will be 
remembered how few in number are the solvable cases in 


algebraic equations; and it is the same with differential equa- 
tions. The remainder of this book will be taken up with a 
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consideration of a few special forms of equations and the 
methods devised for their solution.* 
This chapter will be devoted to certain kinds of equations 
of the first order and degree, viz. : “ 
1. Those that are either of the form /,(x) dx + fi(y) dy = 0, 
or are easily reducible to this form ; 
2. Those that are reducible to this form by the use of 
special devices : — 
(a) Equations homogeneous in & and y. 
(b) Non-homogeneous equations of the first degree in 
and y; 
3. Exact differential equations, and those that can be made 
exact by the use of integrating factors ; 
4, Linear equations and equations that are reducible to the 
linear form. 


8. Equations of the form f\(v)dw+ f,(y)dy=0. When an 
equation is in the form 


Siw) du + fo(y) dy = 0, 
its solution, obtainable at once by integration, is 


, fi (a) da + fii (y) dy =e. 


If the equation is not in the above form, sometimes one can 
see at a glance how to put it in that form, or, as it is com- 
monly expressed, to separate the variables. 


1ob ay ak Q) (-—2)dy—-(+y)dx=0 
can evidently be written 


dy da 
2) —*— = 
@) l+y 1-2 


* The student who is proceeding to find the methods of solving dif- 
ferential equations with no more knowledge of the subject than that 
imparted in the preceding pages, is reminded that he does this, assuming 
(1) that every differential equation with one independent variable has a 
solution, and (2) that this solution contains a number of arbitrary con- 
stants equal to the number indicating its order. 


\ 


§ 8, 9.] HOMOGENEOUS EQUATIONS. 15 


| whence, on integrating, 
(8) logd+y)+log(1—a2)=¢, 
(4) G+yad-xy=e=c. 


In equations (8) and (4) appear two ways of expressing a general 
solution of the same equation. Both are equally correct and equally 
general, but the one has the advantage over the other in neatness and 
simplicity, and this would make it more serviceable in applications. In 
some of the examples set, the reduction of the solutions to forms neater 
and simpler than those which at first present themselves, may require as 
much labour as the solving of the equations. The solution (4) could have 
been obtained without separating the variables, if one had noticed that 
(1 — x)dy —(1+ y)dzx is the differential of (1 —a%)(1+y). Here, as in 
the calculus and other subjects, the experience that comes from practice, 

_ is the best teacher for showing how to work in the easiest way. Equa- 
tion (1) can also be put in the form 


dy — dx —(ady + ydx)=0, 


and another form of the solution obtained, namely, 


and hence 


Y —&— LY = C2. 


Solution (4) reduces to this form on putting cz for c; — 1. 
— y2 
Ex. 2. Solve = eg | eet Y= 


hy 
Ex. 4. Solve 3e% tany dx +(1 — e*) sec?y dy = 0. 


Ex. 3. Solve (ait) (ors) 


9. Equations homogeneous in w and y. These equations can 


be put in the form 
dy _fi(% ¥) 
da f,(«, 


where f;, fy are expressions homogeneous and of the same 
degree in wand y. On putting 


¥y = UX, 
this equation becomes 


o+ ee Fv), 
dx 
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since each term in /f,, fy is of the same degree, say n, in #; and 
a" is thus a factor common to both numerator and denominator 
of its right-hand member. 

Separation of the variables gives 


dv _ dx 
Fiv)—v a’ 
the solution of which gives the relation between « and v, that 


is, between y and Y, which satisfies the original equation. 
ax 


Ex. 1. Solve (a? + y*)dx — 2 a2ydy =0. 


Putting y = vx gives (1 + v?)dax — 2v(adv + vdx)= 0, which, on sepa- 
ration of the variables, reduces to 


Gee ea dv = 0. 
* 1% 
Integrating, log w(1 — v?) = loge. 


On changing the logarithmic form to the exponential, and putting 4 
for v, the solution becomes & 
xu? — y2 = cu. 


Ex. 2. Solve y? dw + (ay + «?)dy =0. 

Ex. 3. Solve aydx — (a3 + y3)dy = 0. 

Ex. 4. Solve 4y + 30) + y—2x2=0. 
lee 


10. Non-homogeneous equations of the first degree in 2 and y. 
These equations are of the form 


dy _ ax + by+ec. 1 
dy ale+bly+e' (1) 


For @ put #'+ h, and for y put y'+k, where h and k are 
constants; then dw = dx!’ and dy = dy', and (1) becomes 


dy' ax! + by'+ ah+ bk +e - 
dz’ a'e'+ by'+ah+bdk+ec! 
If h and k are determined, so that 


ah+ bk +c=0, 
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and ah + b'k+c'=0, 


then (1) becomes dy! _ aa! +'by' 
) dz! a'a!=+ b'y” (2) 


which is homogeneous in x! and y', and therefore solvable by 
the method of Art. 9. 
If (2) has for its solution 


Je’; y= 0, 


the solution of (1) is f{(#—h), (y—k)} =0. 
This method fails when a:b=a!: b', h and k then being 
infinite or indeterminate. Suppose 


ire One 
a’ vO! m 
then (1) can be written 
dy __ ae + by +e p 
da m(ax+ by)+c' 


On putting v for ax + by, the latter equation beeomes 


dy 4 poten 
da mv + ce! 


where the variables can be separated. 
Ex. 1. Solve 8y—7x+7)dx+(7Ty—32+4 3)dy=0. 


Ex. 2. Solve (y—8248)9" =2y 2-4. 


11. Exact differential equations. A differential equation which 
has been formed from its primitive by differentiation, and with- 
- out any further operation of elimination or reduction, is said to 
be exact; or, in other words, an exact differential equation is 
formed by equating an exact differential to zero. There has 
~ now to be found the condition which the coefficients of an equa- 
tion must satisfy, in order that it may be exact, and also the 
method of solution to be employed when that condition is 

Cc 
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satisfied. The question of how to proceed when the condition 
is not satisfied will be considered next in order. 


12. Condition that an equation of the first order be exact. What 
is the condition that 


be an exact differential equation, that is, that Mdx + Ndy be 
an exact differential? In order that Mdx + Ndy be an exact 
differential, it must have been derived by differentiating some 
function wu of « and y, and performing no other operation. 
That is, 
du = Mdz + Nady. 
Ou 


But Gia a — dy. 
au U pe BIL 


Hence, the conditions necessary, that Mdx + Ndy be the differ- 
ential of a function wu, are that 


du Ou 
a a? and N ne (2) 
The elimination of w imposes on M, N, a single condition, 
ou oN 
ay Ox. (3) 
07u 


since each of these derivatives is equal to . 
Ox dy 


This condition is also sufficient for the existence of a func- 
tion that satisfies (1).* If there is a function uw, whose differ- 


ential du is such that 
du = Mdx+ Nady, 


then on integrating relatively to x, since the partial differential 
Max can have been derived only from the terms containing a, 


“= f Mdx + terms not containing a, 
that is, u= {Mae + Fi). (4) 


* For another proof see Note E. 


Mdz + Ndy=0 (1) 
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Differentiating both sides of (4) with respect to y, 
du d = vo. 
ay =sf2 Mn 


But by (2), = must equal 1, hence 


OW) _ v2 (ia. (5) 
dy oy 
The first member of (5) is independent of 2; so, also, is the 
second; for differentiating it with respect to a gives (x aM 
a 


which, by condition (8), is zero. Integration of both sides of 
(5) with respect to y gives 


y Ce) ) 
F — S = m1) x 
(y) if ) N ay da: f dy +a, 


where a is the arbitrary constant of integration. Substitution 
in (4) gives 
w= f Mac+ { 2. (deb dy + a. 
t oy ) 


Therefore the primitive of (1), when condition (3) is satis- 


fied, is 
fuer Soa) Means (6) 


Sinilarly, f Nay + fj u-< — | Ndy ae = ¢ 
is also a solution. 


13. Rule for finding the solution of an exact differential equation. 
_ Since all the terms of the solution that contain # must appear in 


Maz, the differential of this integral with respect to y must 


have all the terms of Ndy that contain «; and therefore (6) 

can be expressed by the following rule: 

To find the solution of an exact differential equation, 
_ Mdx + Ndy = 0, integrate Mdz as if y were constant, integrate 
- the terms in Ndy that do not give terms already obtained, and 
- equate the sum of these integrals to a constant. 
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Ex. 1. Solve (#2 —4ay —2y?)du +(y? —4 ay * 247)dy = 0. 


Here, OM __4%~4 y= ae hence it is an exact equation. 
Y x 


Mdzx is . — 277 —2axy?; y?dy is the only term in Ndy free from x. 


Therefore the solution is 
43 ye 
— — 2Qa2y —2ay21+27=, 
3 y ye + 3 1 
or 03 — 6 xy —6ay? + yF=c. ; 


The application of the test and of the rule can sometimes be simplified. 
By picking out the terms of Mdx+ Ndy that obviously form an exact 
differential, or by observing whether any of the terms can take the form 
f(u)du, an expression less cumbersome than the original remains to be 
tested and integrated. 

For instance, the terms of the equation in this example can be rear- 
ranged thus: 


a? de + y? dy —(4ay + 2y?)dx —(4 ay + 20?)dy = 0. 


The first two terms are exact differentials, and the test has to be applied 
to the last two only. 
xdy — ydx = 


Jape ee 
De vdxe + ydy + yp 


becomes, on dividing the numerator and denominator of the last term 
by x, 


dae + y dy + ———{ ; 
1+(2) 


each term of which is an exact differential. Integrating, 
2 2 
pie as + tan-14 = ¢, 
2 £ 
Ex. 3. Solve (a? — 2ay — y?)dx —(@ 4+ y)2dy = 0. 
Ex. 4. Solve (2ax + by + g)da +(2cy + ba + e)dy =0. 


Ex. 5. Solve (2a?y + 403 — 1222+ 3y2 — wey + e)dy - 


+ (12 a2y + Qay? + 403 — 4y3 + 2 ye? — ev) da ="), 


a 
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14. Integrating factors. The differential equation 
ydx —xdy=0 
is not exact, but when multiplied by a it becomes 
y 
yda—ady _ 0 


’ 


which is exact, and has for its solution 


x 
—->=>C. 


y 
When multiplied by iy the above equation becomes 
avy 
oe 
oy 
which is exact, and has for its solution 


0, 


log « — log y=c, 


which is transformable into the solution first found. Another 
factor that can be used with like effect on the same equation 


is as 

ad 
Any factor p, such as ES ja Ly used above, which changes 
oy ay a 
an equation into an exact differential equation, is called an 
integrating factor. 


15. The number of integrating factors is infinite. The num- 
ber of integrating factors for an equation Mdx + Ndy = 0, is 
infinite. For suppose p is an integrating factor, then 


p(Mdx + Ndy)= du, 
and thus w= c is a solution. 


Multiplication of both sides by any function of w, say (wv), 


gives 
pf (u)(Mda + Nady) = f(u) du; 
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but the second member of the last equation is an exact differ- 
ential; therefore the first is also, and hence »f(w) is an inte- 
grating factor of the equation 


Mdx + Ndy=0; 
and as f(u) is an arbitrary function of wu, the number of in- 


tegrating factors is infinite. This fact is, however, of no 
special assistance in solving the equation. 


16. Integrating factors found by inspection. ‘Sometimes inte- 
grating factors can be seen at a glance, as in the example of 
Art. 14. 


Ex. 1. Solve ydx —xdy + logxdx =0. 


thant 3! 


Here logadx is an secs differential, and a factor is needed for 
ydu — «dy. Obviously 2 — is the factor to be BEES as it will not affect 


the third term Saaiones from the point of view of integration. The 
exact equation is then 
yd« — «dy 
are 


—— dx = 
the solution of which reduces to 
ca+y+logx+1=0. 
Ex, 2. Solve (1+ ay)yde + (1 — ney) dy =0. 
Rearranging the terms, - ydx + xdy+ xy2dx — x?y dy = 0, 
that is, d(ay) + xy2dx — x2y dy = 0. 
For this, the factor a immediately suggests itself, and the equation 


becomes 
d(ay) dx dy 


2oty? ai Che cae =i0s 
A 1 . 
Integratin Bsa (eke. 
S. Ing, wi ig C1, 


1 
and transforming, MMOD 


It will be well to try to find an integrating factor by inspection, before 
having recourse to the rules given in Arts. 17, 18, 19. 
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Ex. 3. a(ady + 2ydx) = xydy. 

Ex. 4. (ater — 2 may?) da + 2 ma2y dy = 0. 

Ex. 5. y(2ay + e*) dx — etdy = 0. 

17. Rules for finding integrating factors. Rules I. and II. 

Rules for finding integrating factors in a few cases will now 
be given.* 

Rue Il. When Mz + Ny is not equal to zero, and the equa- 


tion is homogeneous, is an integrating factor of 


Mz+Ny 
Mdx + Ndy = 0. 
Rute Il. When Mx — Ny is not equal to zero, and the 
equation has the form 
Silay) y dx + fr (ay) xdy = 0, 


-—_—— is an integrating factor. 
Ma — Ny 


PROOF : 
Made + Nay = }{ (Me + wy) (@ +2) + Oe - Ny) (#— a 
is an identity. This may be written, 
(a) Max + Nady = +f (Mx + Ny)d-log zy +(Mx — Ny)d- logé } 
Division of (a) by Mx + Ny gives 


Mdx + Ndy oe Mx — Ny x 
—_—_—____— 7 d+} : 
Mz + Ny eo ley Ta Mx + Ny By 
Now if Mdx + Ndy is a pom ogeneo expression ee YT is homo: 
a ’ Ma + Ny 


geneous and equal to a function of % and 


Mdx + Ndy_, (= ) x 
——____—_ = }d-logz d - log — 
; ea og ay + of ape 
A x ot 
or, since a eles’, 
ee 
* For a discussion on and determination of integrating factors, see 
George Boole, Differential Equations, pp. 55-90. 
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Mdx + Ndy_, ( =) x 
ce OP F | log—)d- log -, 
which is an exact differential. 

On dividing (a) by Mx — Ny, it becomes, 


Mdx + Ndy _,Mu+ Ny 
Mx — Ny ~ 4 Mx — Ny 


d-log ay +44: log 


and if Mdx + Nady is of the form fi(xy)y dx + fo(xy)x dy, this will be 


Mdz + Nady _ , filey)xy + fo(xy)ay x 
= d-logxy+4d-log— 
Mx — Ny Filey )ay — fo(xy)xy ade a 


= F,(xy)d-logay+3d- log 


= Fp(log xy)d - logxy + 4d-log ; 


which is an exact differential. 
When Mx + Ny = 0, AG Substitution for a in 
N ue N 


Mdx + Ndy =0 


and integration gives the solution « = cy. 


When Mx — Ny =0, * —Y. Substitution for x in the differential 
x 


equation and integration gives the solution xy = c. 
Ex. 1. Solve (a?y — 2 xy?)dx — (a8 — 3 22y)dy = 0. 
Ex. 2. Solve Ex. 3, Art. 9, by this method. 
Ex: 3. Solve y(ay + 2 xy?)dx + (ay — x2y?)dy = 0. 


18. Rules III. and IV. 


aM aN 


Rute III. When a is a function of # alone, say f(z), 


e/7@4 ig an integrating factor. 
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For, multiplication of Mdx + Ndy =0 by that factor gives, 
say, M,dx + Nidy = 0; and differentiation will show that 


Ex. 1. (@+ y24 2%) dw+2ydy=0. 
Ex. 2. (#?+ y?)dx — 2ay dy = 0. 


Rute IV. When ee is a function of y alone, say F(y), 
elF4 ig an integrating factor. 
This can be shown in the same way as in the preceding rule. 
Ex. 3. Solve (82y* + 2ay)dx + (2a3y3 — x?)dy = 0. 
Ex. 4. Solve (y#+2y)dz + (ay? + 2 44 —4x)dy=0. 


19.* Rule V. xw™-!-2y«""1-8, where x has any value, is an 
integrating factor of 
xry8 (my dx + nady)= 0, 


for on using the factor, the equation becomes 
1 d ay) = (b). 
K 


Moreover, when an equation can be put in the form 
xry8(my da + nx dy) + ary (my dx + nx dy) = 0, 


an integrating factor can be easily obtained. A factor that will 
make xy8 (my dx + na dy) an exact differential is atm—-eye—-8, 
where «x has any value; and a factor that will make 


xray? (my de + nyw cy) 


~ an exact differential is #1! 1y%"1~'*:, where «x, has any value. 


ss * See L’ Abbé Moigno, Calcul Différentiel et Integral (published 1844), 
 t. IL, No. 147, p. 355; Johnson, Differential Equations, Art. 82. 


A ae 
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These two factors are identical if 
cm —1—a=xm,—-1—«a, 
and mn —1—B=xn,—1—f,. 


Values of x and x, can be found to satisfy these conditions. 


Ex. 1. Solve (y? — 2yx*)dx +(2ay? — x°)dy = 0. 
Rearranging in the form above, 
y2(y da + 2ady)— «2(2ydx + xdy)=0. 

For the first term a = 0, B= 2, m=1, n =2, and hence x«—ly*«-1-? is 
its integrating factor. For the second term a=2, B=0, m=2, n=1, 
and hence x2«’—1—2yx’—1 is its integrating factor. 

These factors are the same if 

«—-1=2«'—1—-2, 
and 2*e—1—2=x'—-1. 
On solving for x and x’, «x =2=-x’, and therefore xy is the common 


integrating factor for both terms. 
The equation when made exact is 
xy y?(y dx + 2xady)— x(2Qydzx+ ady)}=0. 
a2yt — aby? 


+ 9 oe are x?y2(y? — a?)= Cc. 


Ex. 2. Solve (2a2y — 3y*)dx +(3.23 + 2ay3)dy = 0. 
Ex. 3. Solve (y? + 2x?y)dx + (23 — xy)dy = 0. 


20. Linear equations. A differential equation is said to be 
linear when the dependent variable and its derivatives appear 


only in the first degree. The form of the linear equation of 
the first order is 


dy 
where P and Q are functions of x or constants. 
The solution of dy + Py=0, 
da 
: dy 
that is, of —=— Pada, 
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is y = ce JPa, or yelPa — ¢, 
On differentiation the latter form gives 
el Paz (dy + Py dx) = 0, 


which shows that eJ? is an integrating factor of (1). 
Multiplication of (1) by that factor changes it into the exact 
equation, 
eJP# (dy + Pydx) = el?#Qda, 


which on integration gives 
yelPax = fer Qas +¢, 


or yaete) felmeQaa+ cl. (2) 


The latter can be used as a formula for obtaining the value 
of y in a linear equation of the form (1).* The student is 
_ advised to make himself familiar with the linear equation and 
its solution, since it appears very frequently. 


dy, ~ 
Ex. 1. Solve tee = e+ 1. 


This is linear since it is of the first degree in y and = Putting it in 


the regular form, it becomes 


: : Pde. 1 
Here P =~ 4%, and the integrating factor e is —- 
wv hod 


Using that factor, the equation changes to 


1 ay _#+1 
ae dy — ae Chip eal dx. 


yee (ae Ll 
va fet dx + ¢, 


x 


whence Y= = ; + cx. 


* Gottfried Wilhelm Leibniz (1646-1716), who, it is generally admitted, 
invented the differential calculus independently of Newton, appears to 
have been the first who obtained the solution (2). 
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The values of P and @ might have been substituted in the value of y 
as expressed in (2). 


Ex. 2. Solve Oy =e z, 

Ex. 3. Solve cos? x +y=tanz. 

Ex. 4. Solve (4+ yw — ny = e8(% + 1)"41. 
Ex. 5. Solve (a2? + es oan 2xy = 427. 


21. Equations reducible to the linear form. Sometimes equa- 
tions not linear can be reduced to the linear form. In particu- 
lar, this is the case with those of the form* 


where P and @ are functions of x. For, on dividing by y” and 
multiplying by (— n + 1), this equation becomes 


(= m+ Ly “+ (=n+1) Py 1 (—n+1)Q; 
on putting v for y-™*1, it reduces to 
+ (L—n) Po=(1—n) Q, 
which is linear in v. 
= 


Ex. 1. Solve = See fy =p, 


-¢ dy 


Division by y® gives mA 44 ei) 
: eat dv 5 A 
On putting v for y-5, this reduces to ip oe 5 2, the linear form, 
ans 
Its solution is De Ores 2 cae 


4 


* This is also called Bernoulli’s equation, after James Bernoulli (1654- 
1705), who studied it in 1695, 
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Nore. In general, an equation of the form 
tee! Prey = 
I'D) ay + FFM = 
where Pand @Q are functions of x, on the substitution of v for f(y) becomes 


dv 

— + Py= 0, 
: dx , @ 
~ which is linear. 


Ex. 2. Solve (1 + y?)dx =(tan-ly — «)dy. 
This can be put in the form 
dx beg Pee tan-ly 
dy 1+y2 144?’ 


which is a linear equation, y being taken as the independent variable. 
Integration as in the last article gives the solution 


x = tan-] y — 1 + ce-tns, 


4 
3 


Ex. 3. Solve wy 322y3, 


Nie 


Ex. 4. Solve an a= xy. 


Ex. 5. Solve 32(1 —22)y? = + (22% —1)y8 = ax’. 


EXAMPLES ON CHAPTER II. 
Equations can sometimes be reduced to standard forms by substitutions. 
1 
As ve =a. [Puteaty=v.] 5.(@?— ya) + y2 + xy* = 0, 
2. ae —y=vu2+ y?. 


ds a? 
f aby = ave tf. 


4. sec2atan ydx+sec?y tan xdy=0. oe oh = yp 


8. (2%—y+4+1)dx+(2y—x — 1)dy =0. 


dy 7] gE Vv l= x2 
dn * domi c- 
} a v= 
10. uae 


i (@eee tS — a?)a dx + (a? — y? — b?)ydy = 9. 
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dy ay 1 : ne . re 
12. Wet al! eee 14. «(1 oy H+ (2a? y= ae: 
13. 22ydx —(x? + y*)dy = 0. 15. (2? + y2+ 1)dx —2xydy =0. 
16. cdx + ydy = m(ady — ydz). 
17. Integrate Ex. 16, after changing the variables by the transformation 
x=rcosé, y=rsiné. 
18. (14 e)ae+ o(1 —=\ay =. pcre) ae 
y dx ‘ 
19. OY + yooss = ynsin 2a, 22. ydx+(ax?y —2x)dy =0. 
20. (+1) 41 =26-9 23. (1+ 6y? — 822%y) = 8 aye 
dx A : da 
24. y(a?+ y?4+ ay ar x(a? + y? — a?) = 
25. (ay? + xy)dy = dx. 29. ydy + by2dx = acosxda. 
dy _ 
26. ya = at. 30. 2xydx + (y? — x2)dy = 0. 
a 1 
27. Vat+ pe 4 y= Va? + x2 — 2. 31. (cy? = e)da — g2y dy =0. 
98. (44)! +e —y)=0 32. dy 2 
ax is YS ey Oe ee 
33. (by +2"+4)de —(44+4+ 6y + 5)dy=0 
84. (aby? + ay? + ay + Ly + (a8y8 — a2y2 — ay + +e =0. 
ie 
85. (ey y)de—(ay—Bx)dy=0. 81. = v4 By 8 
dy > 
86. y? + ol y= aye. 88. (0 — vl a. 
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CHAPTER III. 


EQUATIONS OF THE FIRST ORDER, BUT NOT OF 
TEES EiRSL DEGR ER, 


22. Equations that can be resolved into component equations 
of the first degree. In what follows, 2 will be denoted by p. 
The type of the equation of the first order and nth degree is 
Peep tap” Pap i, 0, (1) 
where P,, P;,---, P,, are functions of x and y. 
Two cases appear for consideration, viz. : 
(a) where the first member of (1) can be resolved into 


rational factors of the first degree; 
(b) where that member cannot be thus factored. 


In the first case (1) can take-the form 
(p — Ry)(p — Ry) --- (p — R,) = 9. (2) 

Equation (1) is satisfied by a value of y that will make any 
factor of the first member of (2) equal to zero. Therefore, to 
obtain the solutions of (1), equate each of the factors in (2) to 
zero, and obtain the solutions of the n equations thus formed. 
The n solutions can be left distinct or combined into one. 

Suppose the solutions derived for (2) are 

Si@ Y 4) = 9, fo (@, Y, C2) = 9, s+) Sn (2 Ys Cn) = 9, 

where ¢, ¢», +++, C,, are the arbitrary constants of integration. 

These solutions are evidently just as general, if ¢. =c@=-: 
=¢,, since all the c’s can have any one of an infinite number 
of values; and the solutions will then be 
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fie y, ).=0, A@y, O=% 77, Gy oy — = 
These can be combined into one equation; namely, 
AY Of Y ©): tn & Y, ©) =O. (3) 
Ex. 1. p? + 2p? — yp? — 2ay’p = 0, can be written 
p(p + 2x)(p—y?)=0. 
Tts component equations are 


p=0, p+2x2=0, p—y=d, 
of which the solutions are 


y=e, y+u2=c, and sy+cy+1=0, 
respectively. The combined solution is 
(y—¢)(Yy + x —c)(ay+ cy +1)=09. 


When the equation in p is of the second degree, sometimes the solution 
readily presents itself in the form (8) as in the next example. 


2 
Ex. 2. Solve (4) — ax =0. 
dx 
ay _ ated 
dx + @*X 
aL 
Integrating, yto=+2a7x?. 
Rationalizing, 25(y + ¢)?=4 ax, 
or 25(y + c)?-—4ax° = 0. 


Ex. 3. Solve p\(a+2y)+8p2(a+y)+(y4+2a)p =0. 


SANS 
Ex. 4. Solve (4) 2 (HES 
dx 


Ex. 5. Solve 4y?p2 + 2pxy(8%+41)+ 323 =0. 
Ex. 6. Solve p?-—7p+12=0. 


23. Equations that cannot be resolved into component equations. 
Methods which may be tried for solving equation (1) of the 
last article, when its first member cannot be resolved into 
rational linear factors, (case (b) Art. 22), will now be shown. 

That equation, which may be expressed in the form 


SY, P) =9, 
may have one or more of the following properties. 
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(a) It may be solvable for y. 

(6) It may be solvable for 2. 

The case where it is solvable for p has been considered in 
the preceding section. 

(c) It either may not contain 2, or it may not contain y. 

(d) It may be homogeneous in # and y. 

(e) It may be of the first degree in # and y. 


24. Equations solvable for y. When the condition (a) holds, 
SI (x, y, p) =0 can be put in the form 
y = F(a, p). 
Differentiation with respect to x gives 


d. 
1 a(« P; 3) 
which is an equation in two variables x and p; from this it 
may be possible to deduce a relation 


y (a, p, c)= 0: 

The elimination of p between the latter and the original 
equation gives a relation involving 2, y, and c, which is the 
solution required. 

When the elimination of p between these equations is not 
easily practicable, the values of # and y in terms of p as a 


parameter can be found, and these together will constitute the 


solution. 


Ex.1. Solve x — yp = ap. 

Gop 
a 
Differentiating and clearing of fractions, 


Here 


d 
(ap? + x)? = p(1 — Pe 


This can be put in the linear form 
da _ 1 PS ap 
Cpe pias) 1 


34 DIFFERENTIAL EQUATIONS. (Cu. IIL 


sea 
V1 =p? 


Substituting in the value for y above, 


Solving, (c+ asin-!p). 


(e+ asin—1p). 


1 
=-—apt+ 
y Paes 


Ex. 2. Solve y=«%+atan-!p. 
Ex. 8. Solve 4y = 2? + p?. 
Ex. 4. Solve xp? —2yp+ax=0. 


25. Equations solvable for x. — When condition (0) holds, 
T (2 y, p) = 9 can be put in the form 


«= F(y, p). 


Differentiation with respect to y gives 


from which a relation between p and y may possibly be 
obtained, say, 

Pi (Y P; ¢) = 0. 
Between this and the given equation p may be eliminated, or a 
and y expressed in terms of p as in the last article. 


Ex. 1. Solve «=y + p?. 
Ex. 2. Solve x=y+alogp. 
Ex. 3. Solve p?y+2pa=y. 


26. Equations that do not contain x; that do not contain y 
When the equation has the form 


SY; p) =9, 
and this is solvable for p, it will give 


i! 
at p(y), 


dx 
which is integrable. 
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If it is solvable for y, it will give 


y= F(p), 
which is the case of Art. 24. 
When the equation is of the form 


St (2, p) =9, 
and this is solvable for p, it will give 


d 


Uae 5 
dz at $ (x), 


which is immediately integrable. 
If it is solvable for a, it will give 


c= F(p), 
which is the case of Art. 25. 


It is to be noticed that in equations having either of the 
properties (c) Art. 23 and not solvable for p, on solving for 
x or y the differentiation is made with respect to the absent 
variable. 

By differentiating in cases (a), (0), (c), there is a chance of 
obtaining a differential equation, by means of which another 
relation may be found between p and «# or y in addition to the 
original relation. These two relations will then serve either 
for the elimination of p, or for the expression of « and y in 
terms of p. 


Ex. 1. Solve y=2p+ 3p”. Ex. 8. Solve «? = a?(1 + p?). 
Ex. 2. Solve #(1 + p?)=1. Ex. 4. Solve y? =.a?(1 + p?). 


27. Equations homogeneous in w andy. When the equation is 
homogeneous in x and y, it can be put in the form 


TH (i z) a 0. 
du x 
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2 and then to proceed 
as in Art. 9; or to solve it for z and obtain 


i af (Pp), 


which comes under case (a) Art. 23. 


It may be possible to solve this for 


Proceeding as in Art. 24, differentiate with respect to a, 
d 
p=JS(p) +4f"(p) a3 


dat _ F'(p) dp 
a p—f(p) 
where the variables are separated. 


whence 


Ex. 1. Solve y? + xyp — x?p? = 0. 
Ex. 2. Solve y = yp? + 2 pa. 


28. Equations of the first degree in w and y. Clairaut’s equation. 
When the condition (e) Art. 23, holds, the equation, being 
solvable for «, and for y as well, comes under cases (a) and (0) 
considered in Arts. 24, 25. However, there is one particular 
form of these equations of the first degree in 2 and y that 
is of special importance, namely, 


y = pe + f(p), 
which is known as Clairaut’s equation.* 
Differentiation with respect to a gives 


d 
p=pt{ets'(p)}o 


whence % + f'(p)=0, 
dp 
or Ane 0. 


* Alexis Claude Clairaut (1713-1765), celebrated for his researches on 
the figure of the earth and on the motions of the moon, was the first 
who had the idea of aiding the integration of differential equations by 
differentiating them. He applied it to the equation that now bears his 
name, and published the method in 1784. 


‘ 
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From the latter equation, it follows that p = c, and hence 
y= or + f(C 
is the solution. 
The equation # + f'(p) = 0 is considered in Art. 34. 
Any equation satisfying condition (e) can be put in the form 


y = Xfi (p) + fo( Pp). 


If fi(p) = p, it is in Clairaut’s form. By proceeding as in 
Art. 24 and differentiating with respect to a there is obtained 


p= flv) + fh! (p) +41) 


Re ee CE) ee Oe 
dp (p= FkP)) Pp filP) 


which is linear in x; and from this a relation between w and p 
may be deduced. 

The student should be familiar enough with Clairaut’s form 
to recognize it readily. 

Some equations are reducible to this form; Ex. 2 is an 
illustration. 


Ex. 1. Solve y=(1+p)x + p*. 


Differentiating, p=1+p+(a4+2p) a 
da 
aan +x%=—2p, 
which is linear. Solving, 
%=2(1— p)+ ce; 
and hence y=2—p?+(1+p)ce 


from the given equation. 


Ex. 2. Solve «2(y — px) = yp. 
On putting x? = u, and y? = v, the equation becomes 


which is Clairaut’s form. 
". v=tU+C, 


and hence y? = cx? + C2, 
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Ex. 3. Solve y=ap +sin—!p. 

Ex. 4. Solve e#*(p —1)+ ep? =0. 

Ex. 5. Solve xy(y —px)= % + py. 

Solving for x or y may be of service in the case of equations of the first 
degree in p ; this is illustrated in Ex. 6. 

Ex. 6. Solve ov Qay =x? + y?. 

The solution for y gives the equation y=2+ Vp, 


which is of the form discussed in Art. 24. 


Qe 
The solution is y=ut ae 
c— et 


29. Summary. What has been said in this chapter con- 
cerning the equation f(a, y, p)=0, of degree higher than the 
first in p, may be thus summed up: 

Either solve f(a, y, p) = 0 for p, and obtain a solution cor- 
responding to each value of p; or, 

Solve for y or aw, and, by differentiating with respect to a or 
y, obtain an equation, whence another relation between p and 
«or y can be found. This new relation, taken in connection 
with the original equation, will serve either for the elimina- 
tion of p, or for the evaluation of 2 and y in terms of p; the 
eliminant or the values of x and y will be the solution. 
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ale (A ay M4 292 — a? <0. 
6. ayp?+(24%—b)p—y=0. 
7. y— pe =v1 + pPp(a? + 9%). 
8. («p—y)?=a(1 +p?) (@+y2)*, : 
9 (ep —y)? =p? 2% +1. | 


. y = p(2—b) +5 

- cy? p? + 2) = 2 py? + a3, 
y=— xp + xtp?. 
p?—9p + 18=0. 

10. 3 p?y? —2ayp + 4y2 — 22 = 0. 
1. (+ y)(1 + py? —2(@+y)A + p)(@ + yp) + (a + yp)? = 0. 


oF oN 
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& 12. 4+ nax)2= (y2+ nx?) (1+p?). FF 
(py + nx) “Y 0 as (ne- 2 ,)(p-y2)=0. 

18. y2(1 — p?)=b. pie rs 

P 

14. — = hp. ae 
14, (pe —y)(py + 4) = hip vip 
2: pi +2py cot x = 7. 18. 7 —2nx =f(@p?)- 
19. xyp? + p(dx? — 27?) — 6ay = 0. 
20. p?— 4ayp + 8y?=0. 
21. p? — (a? + ay + y?)p? + (ay + 2?y? + ay)p — ay? = 0. 


22. p+ mp? = a(y + ma). 25. y(t py tad. 


93. e3(p —1)+ pew = 0. 
pe ets 26. y=pete- 


Bee | eee 
£ ( — 2 wens Ca wa a 
ths (1 yt p/P ra Ge 27. y=2pxt yp’. 
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CHAPTER IV. 
SINGULAR SOLUTIONS. 


30. References to algebra and geometry. In this explanation 
of singular solutions,* use will be made of a few definitions 
and principles of algebra and geometry; particularly of the 
discriminant in the one, and of envelopes in the other. Arti- 
cles 31 and 32 will serve to recall some of them. The student 
is advised to consult a work on the theory of equations and a 
differential calculus concerning these points. 


31. The discriminant. The discriminant of an equation in- 
volving a single variable is the simplest function of the coeffi- 
cients in a rational integral form, whose vanishing is the 
condition that the equation have two equal roots. For exam- 
—b+v0b?—4ac 

2a 
the condition that the equation have equal roots is that 6? — 4ac 
be equal to zero. The discriminant is 6? —4ac; the equation 
b? — 4ac= 0 will be called the discriminant relation. 


ple, the value of x in aa®+ ba+c=0 is ; and so 


* Leibniz in 1694 (see footnote, p. 27), Brook Taylor (1685-1781), the 
discoverer of the theorem called by his name, in 1715, and Clairaut (see 
footnote, p. 36) were the first to detect singular solutions of differential 
equations. Clairaut refers to these solutions in a paper published in the 
Memoirs of the Paris Academy of Sciences in 1784. Their geometrical 
significance was first pointed out by Lagrange (see footnote, p. 155) in 
an article published in the Memoirs of the Berlin Academy of Sciences 
in 1774, in which he also showed a way of obtaining them. The theory 
at present accepted is that expounded by Arthur Cayley (1821-1895) in> 
an article in the Messenger of Mathematics, Vol. II., 1872. 
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When the equation is quadratic, the discriminant can be 
_ written immediately; but when it is such that the condition 
for equal roots is not easily perceived, the discriminant is found 
in the following way. The given equation being F=0, form 
another equation by differentiating F’ with respect to the vari- 
able, and eliminate the variable between the two equations. 
For example, 
p(x, y, c) =9 

may be looked on as an equation in ¢, its coefficients then being 
functions of x and y. The simplest rational function of # and 
* y, whose vanishing expresses that the equation ¢(a, y,c)=0 
has equal roots for c, is called the ¢ discriminant of 4, and is 
obtained by eliminating c between the equations, 


Es OMe 
d (a, Y c) = 0, qe 


Thus the ¢ discriminant relation represents the locus, for each 
point of which ¢ (a, y, c) = 0 has equal values of c. 

Similarly, the p discriminant of f(a, y, p) = 0, the differential 
- equation corresponding to ¢(a, y, ¢)=0, is obtained by elimi- 
nating p between the equations, 
: S(&, y, p) = 9, n= 0. 
_ Thus the p discriminant relation represents the locus, for each 
point of which f(a, y, p) =0 has equal values of p. 

In order that there may be ac and a p discriminant, the above 
- equations must be of the second degree at least inc and p. In 

' Art. 6 it was pointed out that these equations are of the same 

degree in c and p, and hence, if there is a p discriminant, there 
must be a ¢ discriminant. 


32. The envelope. If in ¢(a, y, c) =0,'c be given all possible 
values, there is obtained a set of curves, infinite in number, of 
the same kind. Suppose that the c’s are arranged ‘in order of 
magnitude, the successive ¢’s thus differing by infinitesimal 
amounts, and that all these curves are drawn. Curves corre- 
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sponding to two consecutive values of ¢ are called consecutive 
curves, and their intersection is called an ultimate point of 
intersection. The limiting position of these points of intersec- 
tion includes the envelope of the system of curves. It is shown 
in works on the differential calculus, that the envelope is part 
of the locus of the equation obtained by eliminating c between 

p (a, Y C) = 0, 

dd ; 

and = 0; 
that is, the envelope is part of the locus of the c discriminant 
relation. This might have been anticipated, because in the 
limit the c’s for two consecutive curves become equal, and the 
c discriminant relation represents the locus of points for which 

(x, y, €) = 0 will have equal values of c. 

It is also shown in the differential calculus, that at any 
point on the envelope, the latter is touched by some curve of 


the system; that is, that the envelope and some one of the 
curves have the same value of p at the point. 


33. The singular solution. Suppose that 


‘ij (a, Y Pp) ==0 (1) 
is the differential equation, which has 
p(x, y, ¢) =0 (2) 


for its solution. It has been seen, in Arts. 4-6, that the system 
of curves which is the locus of f(a, y, p)=0 is the set of 
curves obtained by giving ¢ all possible values in (2). The 
x, Y, p, at each point on the envelope of the system of curves 
which is the locus of (2), being identical with the a, y, p, of 
some point on one of these curves, satisfy (1). Therefore the 
equation of the envelope is also a solution of that differential 
equation. This is called the singular solution. It is distin- 
guished from a particular solution, in that it is not contained 
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in the general solution; that is, it is not derived by giving 
the constant in the general solution a particular value. 

The singular solution may be obtained from the differential 
equation directly, without any knowledge of the general solu- 
tion. For, at the points of ultimate intersection of consecutive 
curves, the p’s for the intersecting curves become equal, and 
thus the locus of the points where the p’s have equal roots 
will include the envelope; that is, the p discriminant relation 


_of (1) contains the equation of the envelope of the system of 


curves represented by (2). In the next article, it will be shown 
that the p and ¢ discriminant relations may sometimes repre- 
sent other loci besides the envelope: that is, they may contain 
other equations besides the singular solution. The part of 
these relations that satisfies the differential equation is the 
singular solution. 


ix, 1. yaad +a 1+ (2y., 
which is in Clairaut’s form, has for its solution 
y=cou t+ av1l +e. 
This, on rationalization, becomes 


c?(a? — #)+ 2cay + a —-—y?=0, 


and hence the condition for equal roots is 


we + y? — a?. 
This relation satisfies the given equation, and hence is the singular 


solution. 
In this example, the general integral represents the system of lines 


y =ca + av1-+ ce, all of which touch the circle # + y? = a. 
Ex. 2. Find the general and the singular solutions of p? + ap —y = 0. 
Ex. 3. Find the general and the singular solutions of dy Vx = daVy. 
Ex. 4. Find the singular solution of ~%p? — 8 ayp + 24? + «3 = 0. 


Ex. 5. Find the general and the singular solutions of 


dy 3 27 ( Hy" 
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34. Clairaut’s equation. In finding the solution of Clairaut’s 
form in Art. 28, there appeared the equation 


a+ f'(p) = 0, (3) 


ne: 
which is as important as the equation = 0, that appeared 


with it. The foregoing shows what part equation (3) plays in 
solving Clairaut’s equation. On differentiating y= pa + f(p) 
with respect to p, (8) is obtained. The elimination of p 
between these two equations gives the p discriminant relation, 
which here represents the envelope of the system of lines 


y=ort FO) 


represented by the general solution. 


35. Relations, not solutions, that may appear in the p and c dis- 
criminant relations. It has been pointed out that the p dis- 
criminant relation of f(#, y,p)=0 represents the locus, for 
each point of which f(, y, p) = 0 will have equal values of p; 
and that the ¢ discriminant relation of ¢ (a, y, c) = 0, the gen- 
eral solution of the former equation, represents the locus for 
each point of which ¢(a, y, c) = 0 will have equal values of c. 
It is known also that each point on the envelope of the system 
$(@, y,¢)=O0is a point of ultimate intersection of a pair of 
consecutive curves of that system; and, moreover, that at each 
point on the envelope there will be two equal values of p, one 
for each of the consecutive curves intersecting at the point; 
and that, therefore, the singular solution, representing the 
envelope, must appear in both the p and the ¢ discriminant 
relations. But the question then arises, may there not be 
other loci besides the envelope, whose points will make 
S(@, ¥, p)=9 give equal values of p, or make ¢(a, y, c)=0 
give equal values of ¢? In other words, while the p and the 
ce discriminant relations must both contain the singular solu- 
tion, which represents the envelope if there be one, may they 
not each contain something else ? 
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36. Equation of the tac-locus. At a point satisfying the p 
discriminant relation there are two equal values of p; these 
equal p’s, however, may belong to two curves of the system 
that are not consecutive, but which happen to touch at the 
point in question. Such a point of contact of two non-consecu- 
tive curves is on a locus called the tac-locus of the system of 
curves. The equations representing the tac-locus, while thus 
appearing in the p discriminant relation, will not be contained 
in that of the ¢ discriminant; since the touching curves, being 
non-consecutive, will have different c’s. 


Ex. Examine yd + p2)= rr, 


ae 
Solving for p, p= biden ot 


Integrating and rationalizing, 
y? + (a + ¢)2 = 9°. 
The general solution, therefore, represents a system of circles having a 
~ radius equal to r and their centres on the & axis. 
| The ¢ discriminant relation is y2—7r?=0, 
- and that of the p discriminant is y?(y? — r?)=0. 


Thus the locus of the latter is made up of the loci y= +,r and of 
y= 0 counted twice. 
_ The equations y = + 7, that appear in both the p and the c discriminant 
relations, satisfy the differential equation, and hence form the singular 
z solution; they represent the envelope. 
The equation y= 0, as is apparent on substitution, does not satisfy the 
differential equation. Through every point on the locus y = 0, two circles 
‘of the system can be drawn touching each other; that equation, there- 
~ fore, represents the tac-locus. 
The student is advised to make a figure, showing the set of circles, 
their envelope, and the tac-locus, as it will help him to understand this 
and the preceding articles. 


37. Equation of the nodal locus. The c discriminant relation, 
like that of the p discriminant, may contain an equation having 
a locus, the a, y, p, of whose points will not satisfy the differ- 
entia equation. 
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The general solution $(a, y, c)=0 may represent a set of 
curves each of which has a double point. Changing the ¢ 
changes the position of the curve, but not its character. These 


Fie. 1. 


curves being supposed drawn, the double points will lie on a 
curve which is called the nodal locus. In the limit two con- 
secutive curves of the system will have their nodes in coin; 
cidence upon the nodal locus. The node is thus one of the 
ultimate points of intersection of consecutive curves; and, 
therefore, the equation of this locus must appear in the e¢ dis- 
criminant relation. But in Fig. 1, where A, SB, ---, are the 
curves and Z is the nodal locus, at any point the p for the 
nodal locus Z is different from the p’s of the particular curve 
that passes through the point; and hence the a, y, p, belong- 
ing to Z at the point, will not satisfy the differential equation. 


Fie. 2. 


And, in general, the x, y, p, at points on the nodal locus will 
not satisfy the differential equation; for the case would be 
exceptional where the p at any point on the nodal locus would 
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coincide with a p for a curve of the general solution passing 
through that point; where, in other words, the nodal locus 
would also be an envelope, as in Fig. 2, in which A, B, ---, L, 
have the same signification as in Fig. 1. 


Ex. xp? —(@ — a)? =0 has for its general solution 
3 
y¥to=2e2 —2ax?; 
that is, $y +c)? =a(e —3a)?. 
The p discriminant relation is «(a — a)?=0, 
and that of the ¢ discriminant, «(« —3a)?=0. 


The relation z = 0 satisfies the differential equation; hence it is the 
singular solution and represents the enve- 
lope locus. 1 e=3a 

The relation x a=0, which appears Y _+ 
only in the p discriminant, does not satisfy c 
the differential equation ; it represents the 
- tac-locus. And «—38aq=0, which is in 
- the e¢ discriminant, does not satisfy the 
original equation ; it represents the nodal 
locus. 

Figure 8 shows some of the curves of 
the system, the envelope, the tac, and the 
nodal loci. 


38. Equation of the cuspidal locus. 
- The general solution ¢(a, y, c)=0 
may represent a set of curves each 
_ of which has a cusp. These curves 
being supposed drawn, the cusps 
~ will lie on a curve called the cuspidal ee 
locus. It is evident that in the 
limit two consecutive curves of the system will have their 
cusps coincident upon the cuspidal locus, the cusps thus being 
among the ultimate points of intersection; and hence the cuspi- 
dal locus will appear in the locus of the ¢ discriminant relation. 
Moreover, the p’s at the cusps of consecutive curves will evi- 
_ dentiy be equal; and therefore the cuspidal locus will appear 
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in the locus of the p discriminant relation. Like the nodal 
locus, it will not, in general, be the envelope. 
Ex. 1. The differential equation 
p?+2ep—y=0 (1) 
has for its general solution 
(203 + 8ay + c)? —4(2?+y)3 =0. (2) 
The discriminant relation is 
Nea @) 
and the ¢ discriminant relation is 
(a? + y)? = 0. 


Equation (1) is not satisfied by (8), and hence there is no singular. 
solution ; «2 + y = 0 is a cusp locus. 


Ex. 2. The equation Sap = 27y 4 
has for its general solution ay? = («@ — ¢)8; x 
the p discriminant relation is es 
and the ¢ discriminant relation is y# = 0. Fia. 4. 


The equation y = 0 satisfies the differential equation, and therefore is 
the singular solution. It is also the equation of the cusp locus. Figure 
4 illustrates this example. This is one of the very exceptional cases 
where the cusp locus coincides with the envelope. 


39. Summary. When the loci discussed above exist, then 
in the p discriminant relation will appear the equations of the 
envelope locus, of the cuspidal locus, and of the tac-locus; and 
in the ¢ discriminant equation will appear the equations of the 
envelope locus, of the cuspidal locus, and of the nodal locus.* 


* See Edwards, Differential Calculus, Arts. 364-366 ; Johnson, Differ- 
ential Equations, Arts. 45-54; Forsyth, Differential Equations, Arts. 
23-30; an article by Cayley, ‘‘On the theory of the singular solutions of 
differential equations of the first order’? (Messenger of Mathematics, Vol. 
II. [1872], pp. 6-12) ; an article by J. W. L. Glaisher, “ Examples illus- 


trative of Cayley’s theory of singular solutions” (Messenger of Mathe- 
matics, Vol. XII. [1882], pp. 1-14). 
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The p discriminant relation contains the equations of the envelope, 
euspidal and tac loci, once, once, and twice respectively ; and the ¢ dis- 
criminant relation contains the equations of the envelope, cuspidal and 
nodal loci, once, three times, and twice respectively.* 


EXAMPLES ON CHAPTER IV. 


Solve and find the singular solutions of the following equations : 
1. 2p?-—2yp+ ax =0. 3. y? —2 pxy + p?(a2 —1)= m2. 
2. a%p? + a?yp + a? = 0. 4. y=ap + V0? + arp. 

Omg — cp — p2. 
6. Examine Exs. 2, 4, 20, 26, Chap. IIL., for singular solutions. 
7. Solve 4p? = 9%, and examine for singular solution. 
8. Investigate for singular solution 
4a(a —1)(a — 2)p? (822 — 6a + 2)2 = 0. 
9. Solve and examine for singular solution (8 p? — 27)” = 12 py. 
10. p?(a? — a?) —2pxy + y? — 6? =0. 
11. (pu —y)(@— py)=2p. 


* This is proved in an article by M. J. M. Hill, ‘‘On the c and p dis- 
criminant of ordinary integrable differential equations of the first order ”’ 
(Proc. Lond. Math. Soc., Vol. XTX. [1888], pp. 561-589). This article 
~ supplements Cayley’s, mentioned above. 

; Professor Chrystal has shown that the p discriminant locus is in gen- 
- eral a cuspidal locus for the family of integral curves. (Nature, Vol. LIV., 
1896, p. 191.) 


E 
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CHAPTHER “Va 


APPLICATIONS TO GEOMETRY, MECHANICS, 
AND PHYSICS. 


40. The student will remember that, after deducing the 
methods of solving various kinds of algebraic equations and 
working through lists of these equations, he made practical 
applications of the knowledge and skill thus acquired, in the 
solution of problems. In the process of finding the solution 
of one of these problems, there were three steps: first, forming 
the equations that expressed the relations existing between the 
quantities considered in the problem; second, solving these 
equations; and third, interpreting the algebraic solution. 

In the case of differential equations, the same procedure 
will be followed. The three preceding chapters have shown 
methods of solving differential equations of the first order. 
This chapter will be concerned with practical problems, the 
solution of which will require the use of these methods. The 
problems will be chosen for the most part from geometry and 
mechanics; and it is presupposed that the student possesses 
as much knowledge of these subjects as can be acquired from 
elementary text-books on the differential calculus and me- 
chanics. 

As in the case of algebraic problems, there are three steps 
in obtaining the solution of the problems now to be considered: 


First, forming the differential equations that express the 
relations existing between the variables involved. 

Second, finding the solution of these equations. 

Third, interpreting this solution. 
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There will be only two variables involved in each of these 
problems, and hence but a single equation will be required. 
The choice of examples for this chapter is restricted, because 
differential equations of the first order only have go far been 
treated. 


41. Geometrical problems. The student should review .the 
articles in the differential calculus that deal with curves; in 
particular, those articles that treat of the tangent and normal, 
their directions, lengths, and projections, and the articles that 
discuss curvature and the radius of curvature. This review 
will be of great service in helping him to express the data of 
the problem in the form of an equation, and to interpret the 
solution of this equation. The character of the geometrical 
problems and the method of their solution will in general be 
as follows. A curve will be described by some property be- 
longing to it, and from this its equation will have to be deduced. 
This is like what is done in analytic geometry, but here the 
statement of the property will take the form of a differential 
| equation; the solution of this differential equation will be the 
required equation of the curve. 


42. Geometrical data. The following list of some of the 
- principal geometrical deductions of the differential calculus is 
‘given for reference. It will be’ of service in forming the dif- 
ferential equations which express the conditions stated in the 
problems, or, in other words, give the properties belonging to 
the curves whose equations are required. 

Suppose that the equation of a curve, rectangular co-ordinates 
4 being chosen, is Pi f(2) OL i (2,9) — 0; 

and that (a, ) is any point on this curve. Then is the 
slope of the tangent at the point (a, y), ie. the tangent of the 


ody. : : d 
angle that the tangent line there makes with the x-axis; — . 


Z is the slope of the normal; the equation of the tangent at (a, y), 
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X, Y, being the current co-ordinates, is Y— aa = pe mes —); and 
the equation of the normal is Y— y=—— tee —«); the inter- 
cept of the tangent on the axis of @ is «—y =, the intercept 
of the tangent on the axis of yis y—@ a the length of the 
tangent, that is, the part of the ear between the point 
and the a-axis, is ¥ 4] 1 eat the length of the normal 


; dy\? : dx 
is yV1l+ da)? the length of the subtangent is y diy? the 


length of the subnormal is y a the differential of the length 


of the arc is 1 a a dy, or 4/1 nee a dx; the differential 


of the area is ydx or xdy. 
Again, let the equation of the curve in polar co-ordinates be 
S(r, 0)=0, or r= F(6), 


and (r, @) be any point on the curve. Then the tangent of the 
angle between the radius vector and the part of the tangent 


to the curve at (7, @) drawn back towards the initial line, is 
r =, if 6 is the vectorial angle, y the angle between the radius 


vector and the tangent at (7, 6), and # the angle that this 
tangent makes with the initial line, 6=w~+4; the length of 


the polar subtangent is 7° eo, the length of the polar sub- 


normal is A the differential of the length of the are is 


Vi + (an) es or (G5) +7d0; if p denote the length of 


the perpendicular from the pole upon the tangent,* then 


* Williamson, Differential Calculus, Art. 183; Edwards; Differential 
Calculus for Beginners, Art. 95. 
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ee es, 
ee his ye \s 
that is, oo w+ er where wu = Ls 
r 


_ 48. Examples. 

Ex. 1. Determine the curve whose subtangent is n times the abscissa 
of the point of contact; and find the particular curve which passes 
through the point (2, 3). 

Let («, y) be any point upon the curve. The subtangent is y “. There- 


fore, the condition that must be satisfied at any point of the required 
curve, in other words, the given property of the curve, is expressed by 
the equation 

dx. 


y ie ne. 


Integration gives n log y = log cx, whence, 


y” = cx. 

This represents a family of curves, each of which passes through the 
origin.” For the particular curve that passes through (2, 3), ¢ must be oe 
and the equation is 2 

2y” = 8" a. 

When nv = 1, the required curve is any one of the straight lines which 
pass through the origin; the equation of the particular line through 
(2, 3) is 

Zio Ne 

When n = 2, the curves having the given property are the parabolas 
whose vertices are at the origin, and whose axes coincide with the x-axis ; 
the particular parabola through (2, 3) has the equation 

29% = 0 7. 

When n= 3, the required curve is any one of the system of semi- 
cubical parabolas that have their vertices at the origin and their axes 
coinciding with the axis of y. 

What curves have the given property. when n=4? Whenn= #4? 

Ex. 2. Find the curve in which the perpendicular upon the tangent 
from the foot of the ordinate of the point of contact is constant and equal 
to a; and determine the constant of integration in such a manner that 
the curve shall cut the axis of y at right angles. 
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Let (x, y) be any point on the curve. The equation of the tangent at 
(a, y) is 
Y— oir a6)" 
LET t) 5 


the length of the perpendicular from (a, 0), the foot of the ordinate, 


aout 
upon the tangent is F dy\2 
(zz) 
Therefore, the given property of the curve is expressed by the equation 
(1) pn aa cried a; from this, (2) tes = dns 
\ ey Vy? — a 
em 
da 
integration gives * cosh-12 = = +¢; 
y fe 
== hel = - 
whence (8) a " + c) 


It is also required that there be found the particular one of these 
curves that cuts the y-axis at right angles. This means that for this 
dy 
da 


curve, —-=0 when «=0. Now differentiation of (8) gives 


i i) ed ae £ 
-— =>- h{— > 
a dx sinh (E40) 
therefore ¢c = 0; and hence 
Y — cosh 4 
a a 
the equation of the catenary. 


Ex. 3. Determine the curve in which the subtangent is n times the 
subnormal. 


Ex. 4. Determine the curve in which the length of the arc measured 
from a fixed point A to any point P is proportional to the square root of 
the abscissa of P. 


Ex. 5. Find the curve in which the polar subnormal is proportional to 
the sine of the vectorial angle. 


Ex. 6. Find the curve in which the polar subtangent is proportional to 
the length of the radius vector. 


* See McMahon, Hyperbolic Functions (Merriman and Woodward, 
Higher Mathematics, Chap. IV.), Arts. 14, 15, 26, 89; Edwards, Integral 
Calculus for Beginners, Arts 28-44, 
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44. Problems relating to trajectories. An important group 
of geometrical problems is that which deals with trajectories. 
A trajectory of a family of curves is a line that cuts all the 
members of the family according to a given law; for example, 
the line which cuts all the curves of the family at points equi- 
distant from the a-axis, the distance being measured along the 
curves of the family. Another example of a trajectory is the 
line that cuts the curves of the family at a constant angle. 
When the angle is a right angle, the trajectories are called 
orthogonal trajectories; when it is other than a right angle, 
the trajectories are said to be oblique. Only these two classes 
of trajectories will here be discussed. 


45. Trajectories, rectangular co-ordinates. Suppose that 
IQ, Y; a) =0 (1) 
is the equation of the given system of curves, a being the 
arbitrary parameter; and that « is the angle at which the tra- 


jectories are to cut the given curves. The elimination of a 
from (1) gives an equation of the form 


$ (« Y; Z) — 0, (2) 


the differential equation of the family of curves. 

Now through any point (a, y) there pass a curve of the given 
system and one of the trajectories, cutting each other at an 
angle « If mis the slope of the tangent to the trajectory at 
this point, then 


1 es (3) 


By definition m is a for the trajectory; hence the differ- 


ential equation of the system of trajectories is obtained by 


substituting this value of m for “ in (2); this gives 
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: 
“tan « | : 
p ie pans eee =0, (4) 
fo Poa | 
dx J 


for the differential equation of the system of trajectories ; and 
the solution of this is the integral equation. 


If a is a right angle, 
dx . 


aa 


and hence the differential equation of the system of orthogonal 


trajectories is obtained by substituting — for “ in (2); this . 
dy dx 


gives 
dx 
#(x C= an 0. (5) 
ry 


Integration will give the equation in the ordinary form. 


46. Orthogonal trajectories, polar co-ordinates. Suppose that 


aa (7, 6, ¢) = 0 (1) 
is the polar equation of the given curve, and that 
dr 
— \=0 2 
(x 6, a (2) 


is the corresponding differential equation, obtained by eliminat- 


ing the arbitrary constant ¢. The tangent of the angle between 
the radius vector and the tangent to a curve of the given sys- 


tem at any point (7, 6) is r ve If mis the tangent of the angle 
A 


between this radius vector and the tangent to the trajectory 
through that point, 
nie 


r dé 


since the tangents of the curve and its trajectory are at right 


angles to each other. Hence the differential equation of the ~ 
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required trajectory is obtained by substituting — - for rf, 
Wa 
or, what comes to the same thing, — ae for in (2); this 
gives 
oO 
(x 6, a oe 0 (3) 


as the differential equation of the required system of trajecto- 
ries. 


47. Examples. 


Ex. 1. Find the equation of the curve which cuts at a constant angle 
whose tangent is ve 
given point. 

Take the given point for the origin, the given line for the y-axis, and 
the perpendicular to it at the point for the z-axis. The given system of 
circles then consists of the circles which pass through the origin and have 
their centres on the x-axis ; its equation is 


y? +22 —2ax=—0, qd) 


all the circles touching a given straight line at a 


a@ being the variable parameter. The elimination of a gives the differen- 
tial equation of the system of circles ; namely, 


2. m2 
ad oy Mgt (2) 
dx 2 xy 


The differential equation of the system of trajectories is obtained by 


substituting for dy in equation.(2) the expression 


da 
dy _m 
dz on . 
nes 
n dx 
- and this gives on reduction 
(na? — ny? + 2 may)dax + (my? — mx? + 2nxy)dy = 0. (8) 
The integration of this homogeneous equation gives 
x2 + y2 = 2c(my + nx), (4) 


¢ being the constant of integration ; this represents another system of 


circles. 
The trajectory is orthogonal if n =0; equation (4) then becomes 


gy? = CY; 
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which represents the orthogonal system of circles; these circles pass 
through the origin and have their centres on the y-axis. 


Ex. 2. Find the orthogonal trajectories of the system of curves 
rm” sin nd = a”. 


Differentiation eliminates the parameter a, and gives 
dr 
dé 

the differential equation of the system. 

The differential equation of the system of trajectories is obtained by 


+ rcot né = 0, 


substituting — 7228 for & ; this gives 
dr dé 


_ 209 


+rcotné=0; 
dr 


separating the variables, integrating, and simplifying, 
1 COS NO = C, 

c being an arbitrary constant; this is the equation of the system of 
orthogonal curves. 

Ex. 3. Find the orthogonal trajectories of a series of parabolas whose 
equation is y? = 4 aa. 

Ex. 4. Find the orthogonal trajectories of the series of hypocycloids 

2 2 2 

a8 + ys oe 


Ex. 5. Find the equation of the system of orthogonal trajectories of a 


series of confocal and coaxial parabolas r = pane 
1+ cos 0 
Ex. 6. Find the orthogonal trajectories of the series of curves. 


r=a+sin5é. 


Ex. 7. Given the set of lines y= cx, ¢ being arbitrary, find all the 
curves that cut these lines at a constant angle 6. 


48. Mechanical and physical problems. The student should 
read in some text-book on mechanics the articles in which the 
elementary principles and formule relating to force and motion 
are enunciated and deduced. The truth of the following defi- 
nitions and formule will be apparent to one who understands 


the first principles of the calculus and the principles of me- — 


aaa ees emi eer al 
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chanics as set forth in elementary works that do not employ 
the calculus. 


If s denotes the length of the path described by a particle 
moving in a straight line for any period of time; 
t, the time of motion, usually estimated in seconds; and 


v, the velocity of the moving particle at any particular 
point or instant; then will 


s 

rea and 

S = the acceleration of the moving particle at any point 
of its path. 


Ex. 1. A body falls from rest; assuming that the resistance of the 
air is proportional to the square of the velocity, find 


(a) its velocity at any instant ; 
(6) the distance through which it has fallen. 


In this case the equation for the acceleration is 


, 2 
e = g — xv’, or, putting 4 for k, 
dv 2 Qyy2 
— = g? — n*v?, 
g dt g 
whence os ae = dt. 
g? — nv? 


nv 
Integrating, tanh = nt +c; whence, a = tanh(nt +c). 


But c =0, since v = 0 when ¢=0. 
Therefore V= a8 _ 9 tanh nt ; 
dt n 


whence, on integration, 


ston log cosh né. 
But nes —Okwhenw = 0, .sec!—=.0); 


therefore ‘Sis 4 log cosh nt. 


60 DIFFERENTIAL EQUATIONS. ‘[Cm.5¥: 


Ex. 2. Find the distance passed over in time ¢ by a particle whose 
acceleration is constant, determining the constants of integration so that 
at the time t — 0, vo is the velocity and so the distance of the particle from 
the point from which distance is measured. 


Ex. 3. The velocity possessed by a body after falling vertically from 
rest through a distance s is found to be V2gs. Find the height through 
which it has fallen in terms of the time. 


EXAMPLES ON CHAPTER V. 


1. Determine the curve in which the length of the subnormal is pro- 
portional to the square of the ordinate. 

2. Determine the curve in which the part of the tangent intercepted 
by the axes is a constant a. [Hint: Find the singular solution. ] 

8. Determine the curve in which the length of the subnormal is pro- 
portional to the square of the abscissa. 

4. Find the equation of the curve for which a differential of the arc is 
x times the differential of the angle made: by its tangent with the x-axis, 
multiplied by the cosine of this angle; and determine the constant of inte- 
gration so that the curve touches the x-axis at the point from which the 
arc is measured, 

5. Find the equation of the curve where the length of the perpendicu- 


lar from the pole upon the tangent is constant and equal to —- 
K 


6. Find the equation of the system of curves that-make an angle whose 


tangent is ~ with the series of parallel lines x cosa + ysina =p, p being © 


the variable parameter. 
7. Find the orthogonal trajectories of the system of parabolas y = ax?. 
8. Find the orthogonal trajectories of the system of circles touching 
a given straight line at a given point. 
2 2 
9. Find the orthogonal trajectories of ia + ae. = 1, where X is 
; a® a? +X 
arbitrary. 
10. Find the orthogonal trajectories of the series of hyperbolas xy = 2. 


11. Determine the orthogonal trajectories of the system of curves 
7” = a"cosné; therefrom find the orthogonal trajectories of the series 
of lemniscata r? = a? cos 2 6. 


2 
12. Find the orthogonal trajectories of (> + = cos @= a, a being the 
parameter, if 
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13. Find the orthogonal trajectories of the series of logarithmic spirals 
7 = a9, where a varies. 


14. Determine the curve whose tangent cuts off from the co-ordinate 
axes intercepts whose sum is constant. 


15. The perpendiculars from the origin upon the tangents of a curve 
are of constant length a. Find the equation of the curve. 


16. Find the equation of the curve in which the perpendicular from the 
origin upon the tangent is equal to the abscissa of the point of contact. 


17. Find the equation of a curve such that the projection of its ordi- 
nate upon the normal is equal to the abscissa. 


18. Find the equation of the curve in which, if any point P be taken, 
the perpendicular let fall from the foot of its ordinate upon its radius 
vector shall cut the y-axis where the latter is cut by the tangent to the 
curve at P. 


19. Find the curve in which the angle between the radius vector and 
the tangent is n times the vectorial angle. What is the curve when 
m@—1? Whenn=1? 

20. Determine the curve in which the normal makes equal angles with 
the radius vector and the initial line. 

21. Find the curve the length of whose are measured from a given 
- point is a mean proportional between the ordinate and twice the abscissa. 

22. Find the equation of the curve in which the perpendicular from 
the pole upon the tangent at any point is & times the radius vector of the 
point. 

23. If = i ( ae 1) find the equation of the curve, r being 

i p a we os e?) , : ’ 5 
the radius vector of any point of the curve, and p the perpendicular from 
the pole upon the tangent at that point. 


24. Find the orthogonal trajectories of the cardioids 7 = a(1 — cos 6). 
25. Show that the system of confocal and coaxial parabolas y2?=4a(*+a) 
is seli-orthogonal. 
26. Show that a system of confocal conics is self-orthogonal. 
27. Find the curve such that the rectangle under the perpendiculars 
from two fixed points on the normals be constant. 


28. Find the curve in which the product of the perpendiculars drawn 
from two fixed points to any tangent is constant. 


A 
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29. The product of two ordinates drawn from two fixed points on the 
a-axis to the tangent of a curve is constant and equal tox’. Find the 
equation of the curve. 


30. Determine the curve in which the area enclosed between the tan- 
gent and the co-ordinate axes is equal to a. 


31. Find a curve such that the area included between a tangent, the 
a-axis, and two perpendiculars upon the tangent from two fixed points on 
the z-axis is constant and equal to k?. 


32. The parabola y? = 4 az rolls upon a straight line. Determine the 
curve traced by the focus. 


33. Determine the curve in which s = azx?. 


34. The equation of electromotive forces for an electric circuit contain- 
ing resistance and self-induction is 
H=Ri+ Do 
dt 
where £ is the electromotive force given to the circuit, R the resistance, 
and Z the coefficient of induction. Find the current i: (@) when # = f(t); 
(6) when H=0; (c) when #=a constant; (d) when # is a simple 
harmonic function of the time, ZH, sin wt, where £,, is the maximum 
value of the impressed electromotive force, and w is 27 times the fre- 
quency of alternation; (e¢) when E = £, sin wt + E, sin (bat + 6). 


35. The equation of electromotive forces in terms of the current 7, for 
an electric circuit having a resistance R, and having in series with that 


resistance a condenser of capacity C, is H = Ri + ia which reduces on 
differentiation to the form 


ele see 


RC Rd 
E being the electromotive force. Find the current 7: (a) when FE =f(t); 
(b) when H=0; (c) when E=a constant; (d@) when E= E, sin wt. 


86. Given that the equation of electromotive forces in the circuit of 
the last example, in terms of the charge q, is 


~ pa, Y 
find g: (a) when H= f(t); (6) when E=0; (c) when Z=a constant; 
(d) when # = EF, sin wt. 


37. The acceleration of a moving particle being proportional to the 
cube of the velocity and negative, find the distance passed over in time t, 


the initial velocity being v, and the distance being measured from the 
position of the particle at the time ¢ = 0. 
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CHAPTER VL 


LINEAR EQUATIONS WITH CONSTANT 
COEFFICIENTS. 


49. Linear equations defined. The complementary function, the 
particular integral, the complete integral. Equations of an order 
higher than the first have now to be considered. This chapter 
and the next will deal with a single class of these equations ;, 
namely, linear differential equations. In these, the dependent 
variable and its derivatives appear only in the first degree and 
are not multiplied together, their coefficients all being con- 
- stants or functions of « The general form of the equation is 


a” ay 3 hea 
et Ete Pie (1) 


where X and the coefficients P,, P,, ---, P,, are constants or 
functions of x. If the derivative of highest order, se has a 


coefficient other than unity, the members of the equation can 
be divided by this coefficient, and then the equation will be in 
the form (1). The linear equation of the first order has been 
treated in Art. 20. 
_ It will first be shown that the complete solution of (1) con- 
tains, as part of itself, the complete solution of 
dy hee 
| dent aa 
If y=y be an integral of (2), then, as will be seen on 
substitution in (2), y=, % being an arbitrary constant, is 
also an integral; similarly if y= %,, ¥ = Ys, -**) ¥ = Yn be inte- 
grals of (2), then y = Cia +++) ¥ = CnYny Where Cy, +++, ¢, are arbi- 


ee Py = 0, (2) 
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trary constants, are all integrals. Moreover, substitution will 
show that 
Y = GY + Cafe + o0* + OY n (3) 
is an integral. If y, ya, «++, y,, are linearly independent,* (3) is 
the complete integral of (2), since it contains n arbitrary con- 
stants and (2) is of order n. 
If y =u be a solution of (1), then 


y= Y+u, (4) 
where Y= Cy + Ca + s+ + OnYny 


is also a solution of (1); for the substitution of Y for y in the 
first member of (1) gives zero, and that of u for y, by hypothesis, 
gives X. As the solution (4) contains n arbitrary constants, 
it is the complete solution of equation (1). The part Y is 
called the complementary function; and the part wu is called the 
particular integral.t The general or complete solution is the 
sum of the complementary function and the particular integral. 


50. The linear equation with constant coefficients and second 

member zero. The equation 
d"y oy 

Gee at (1) 
where the coefficients P,, P,, ---, P,,, are constants, will first be 
treated.t 

On the substitution of e"* for y, the first member of this 
equation becomes (m” + Pym"! + --- + P,)e™; and this will be 
equal to zero if 


m+ Pym™)4...4+P,=0. (2) 


* See Note F for the criterion of the linear independence of the inte- 
grals ¥1, Ya, ***) Yn: 

+ This use of the term particular integral is to be distinguished from 
that indicated in Art. 4. 

{ The method of solving the linear differential equation with constant 
coefficients, shown in this article, is due to Leonhard Euler (1707-1783), 
one of the most distingnished mathematicians of the eighteenth century. 


ee a eh et Mam ll 


~ 


Sestieneteennntie tneneinedlinieemedneatddaammneniaatiied 
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This may be called the auailiary equation. Therefore, if m 
have a value, say m,, that satisfies (2), y= e™* is an integral 
of (1); and if the n roots of (2) be m,, ms, -m,, the complete 
solution of (1) is 


j= cen at c,em* a ee atte C,e"n, (3) 


Ex. 1. Solve ae 03D say =o, 
Here equation (2) is m?+3m—54=0; 
solving for m, m=6, —9. 


Hence the general solution of the equation is y = cje6* + ¢,e-9, 
2 
Ex. 2. 1 “4 — my =0, show that 
da? 


y = cye™ + Coe~™ = A cosh mx + Bsinh ma.* 


Ex. 3. Solve 2 Te +5 —122%=0. 
x dix 


Ex. 4. Solve a as iko7e SS); 


51. Case of the auxiliary equation having equal roots. When 
two roots of (2) Art. 50 are equal, say m, and mz, solution (3) 


becomes 
Yy = ( + Cy) e™™ + cge™* + +++ +6,e7*. 


But, since c, +c, is equivalent to only a single constant, this 
solution will have (n—1) arbitrary constants; and hence is 
not the general solution. In order to obtain the complete 
solution in this case, suppose that 


M,=m+h; 
the terms of the solution corresponding to ™, m. will then be 
y — ce™” + Eger oe 


which can be written y = e™” (c, + ce"). 


* See McMahon, Hyperbolic Functions (Merriman and Woodward, 
Higher Mathematics, Chap. IV.), Arts. 14 (Prob. 30), 17, 39. 
F 
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On expanding e by the exponential series, this becomes 


y = e™™ [ce + ¢o(1 + ha +o +e — 


= em [ey +04 eahar (+ Me + Ee ; Sica y] 


=e (A+ Ba + ne + terms Ree. in 


ascending powers of h), 
where A=6+¢, and B= cf. 
Now let h approach 0, and solution (3) Art. 50 takes the form 
y =e (A+ Bo) + ce" +--+ + 0¢,e"" 

As h approaches zero, ¢, and c, can be taken in such a way 
that A and B will be finite. 

If the auxiliary equation have three roots equal to m, by 
similar reasoning it can be shown that the corresponding solu- 
tion 18 y = em (q 4s Coat as Cyt"): 
and, if it have r equal roots, that the corresponding solution is 


y = e™™ (C, + Coe + +--+ + 6,071).* 


The form of the solution in the case of repeated roots of the | 


auxiliary equation is deduced in another way in Art. 55. 


dy ay 
Ex. 1. Solve at aga t 4y=0. 
Py 


dty d8y dy 
Ex. 2. Solve i ae es a eh tae 


—4y=0. 


52. Case of the auxiliary equation having imaginary roots. 
When equation (2) Art. 50 has a pair of imaginary roots, 
say m= «+ iB, m,=a— iP (i being used to denote V—1), 
the corresponding part of the solution can be put in a real 
form simpler, and hence more useful, than the exponential form 
of Art. 50. 


* See George Boole, Differential Equations, Chap. IX., Art. 7. The 
separate integrals, em, xem, aemz, ..., are analogous to the equal roots 
of an algebraic equation. 


eg i: a ts gs 


Sc ma = Rl Na nr 9 RC AA ew 
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For, c,e'o6)* + cela — e2*(c,e'8* +4. c,¢e—t82) 
= e*}¢,(cos Bx + isin Ba) + c,(cos Bx —i sin Bx)} 
= e* (A cos Bx + B sin Bx) 
= (cosh ax + sinh ax) (A cos Bx + B sin Ba). 
If a pair of imaginary roots occurs twice, the corresponding 
solution is y = (G1 + Cyr) et + (cy + ey) eo -8 2, 
which reduces to y = e*}(4 + A,2) cos Ba + (B+ Bx) sin Br}. 


d?y dy » 
lip lve == sy= 
x Solve 74+ 8o7 +t 25y 0. 
The auxiliary equation is m? + 8m + 25 =0, the roots of which are 
m=—4+437; and the solution is y = e-*(¢, cos3 a + c2sin3”). 
Ex. 2. If a 


_— oe cos mx + C2 Sin mx + cz cosh mx + cq sinh max. 
dty dy a L dy 
wages as) a 


— mty = 0, show that 


Ex, 3. Solve +4y=0. 


53, The symbol D. By using the symbol D for the differ- 


ential operator “ equation (1) Art. 50 can be written * 
oe 


(D+ PLD + +P) y = 0, (1) 

or, briefly, AD) ye: — (2) 

The symbolic coefficient of y in (1) is the same function of 

D that the first member of equation (2) Art. 50 is of m; and, 

therefore, the roots of the latter equation being 7, Mz, +++, Mz; 
equation (1) may be written 

(D — m,) (D — m,) ++» (D—m,)y = 9. (3) 

Hence the integral of (1) can be found by putting its sym- 


-- police coefficient equal to zero, and solving for D as if it were 


’ an ordinary algebraic quantity, without any regard to its use 
as an operator; and then proceeding as.in Art. 50 after the 
roots of equation (2) of that article had been found. More- 
over, it is thus apparent that the complete solution of (1) or 
' (8) is made up of the solutions of 


* See note K, page 208, for remarks on the symbol D. 
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(D —m)y =0, (D— m:,) y= 0, +++, (D—m,) y = 9. 
This symbol D will be of great service. 

54. Theorem concerning D. One of the theorems relating to 
D is, that when the coefficient of y in (1) Art. 53 is factored as 
if D were an ordinary algebraic quantity, then the original dif- 
ferential equation will be obtained when D is given its opera- 


tive character, no matter in what order the factors are taken. 
Thus, an equation of the second order 


Th — (at B) A + apy =0, 
when expressed in the symbolic form, is 

{D?—(@ + B)D + aBy = 0; 
this on factoring becomes (D — a) (D — B)y = 0. 


Replacing D by. “ , the latter equation becomes 
dx 


Operating on y with “ — B, this becomes 
Ax 


(E-YB-n)-» 


and, operating on the second factor with the first, 


avy dy Z 
dat (* +B) G+ oBy = 0. 


If the factors had been written in the reverse order, 
(D — B)(D — «)y = 0, and expanded as above, the same result 
would have been obtained. It is easily shown that the theo- 
rem holds for an equation of the third and any higher order. 
It will be noted that the symbolic factors, when used as opera- 
tors, are taken in order from right to left. Other theorems 
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relating to D will be proven when a reference to them happens 
to be required.* 


55. Another way of finding the solution when the auxiliary 
equation has repeated roots. The form of the solution when 
the auxiliary equation (2) Art. 50 has repeated roots can be 
found in another way; namely, by employing the symbol D. 
According to Art. 53, the solutions corresponding to the two 
equal roots m, of this equation are the solutions of 


(D —m)’?y = 0. 
On writing this in the form (D—m,) {(D—m)y}=0 and 
putting v for (D — m)y, the above equation becomes 
(D A m)v = 0, 


the solution of which is v=ce™*. Replacing v by its value 


(D a my) Y; 
(D — m)y = ce™, 


which is the linear equation of the first order considered in 
-Art. 20; its solution is y = e™* (¢, + 2). 
Similarly the solutions corresponding to three equal roots m, 


are the solutions of 
(D -- m)Py a 0, 


which may be written 
(D — m) (D —m)’y = 9. 


On putting v for (D — m)*y, solving for v, and replacing the 
value of v as before there is obtained 


(D — m,)*y = ge". 
Putting w for (D — m)y and proceeding as before, 
(D — m) y = e™* (4% + C), 


. * See Forsyth, Differential Equations, Arts. 31-35, for fuller informa: 
tion concerning the properties of D. 
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the solution of which is 


y = e™* (ca + cyt + Cg), where c= BD 


It is obvious that if m, is repeated r times, the correspond- 


ing integrals are 
Yy = em (c, + cg + +++ + C071). 


56. The linear equation with constant coefficients and second 
member a function of x. In this article will be considered the 
equation : — 

Tet Pot + Py =X, (1) 
the first member of which is the same as that of equation (1) 
Art. 50, and the second member a function of a It was 
pointed out in Art. 49 that the complete integral of (1) con- 
sists of two parts, —a complementary function and a particular 
integral, the complementary function being the complete solu- 
tion of the equation formed by putting the first member of (1) 
equal to zero. The problem now is to devise a method for 
obtaining the particular integral. 

In the symbolic notation, (1) becomes 


f(D)y=X (2) 
and the particular integral is written y = ——— 
I ow 


ie The symbolic function =. It is necessary to define 


Fe which, as yet, is a mere as without meaning. 
For this purpose it may be said: 


qo when operated upon by f(D), gives X. The operator 
f(D) 


operator f(D). It can be shown from this definition and 
Art. 54, that 


, according to this definition, is the inverse of the 


; a can be broken up into factors which may 
be taken in any order, or into partial fractions. 
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For example, the particular integral of the equation 


a —(@ +B) GE wy = 


: 1 
18 oe ee ee 
D’—(a+f)D+ap ’ 
and this can be put in the form 
1 
———________ WX, 
(D — a) (D—B) 
Now apply (D — «)(D — 8) to this, arranging the factors of 
the latter operator conveniently, as is allowable by Art. 54; 


this gives a e 1 
— — “«) ——____—_.. X 


i! 1 
——— X, - 
ya B must by defini 
1 


1 : Pe 
X, this becomes D— B - ——X, which 
te is mes B nae , which is 


and since D — a, acting upon ——— 


tion give 

X by the definition of = This reduction shows that the 

particular integral might equally well have been written 
w=n@na* 

D?— («+ B)D + of 


1 1 af x, 
a—B\D—a D-—£ 
which is obtained by resolving the operator into partial 
fractions. The result of operating upon this with 


"ae is 
ee p)(D—«) ~ 


Also, X may be written in the form 


{X= (D-Y(D- Bee} 
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The statement immediately preceding this example can easily 
be verified for the general case by a method similar to that 
used in this particular instance. 


58. Methods of finding the particular integral. It is thus 
apparent that the particular integral of equation (2) Art. 56, 


namely, fj) may be obtained in the two following ways: 

(a) The operator sation may be factored; then the particular 
SP) 
integral will be 
; il Ae BSUS Moh or tel 
D—-m D-m D-m, 
On operating with the first symbolic factor, beginning at the 
right, there is obtained 

1 Py 1 rete sam fom X dz : * 
D—-m D-m D-m,,, 

then, on operating with the second and remaining factors in 


succession, taking them from right to left, there is finally 
obtained the value of the particular integral, namely, 


Bed cod poy ary X (da)". 


1 
(6) The operator 
fractions JP) 


may be decomposed into its partial 


eee’ Np a8 oe Nn ’ 


D-m D—-mMm, nh Ne 


and then the particular integral will have the form 
Wem" fem" Xde + Wem fem Xda + eee + N,,e"n® (em Xa, 


Of these two methods, the latter is generally to be preferred. 
Since the methods (a) and (6) consist altogether of operations 
of the kind effected by 


Dig tem X, the result of the latter 
=a . 


operation should be remembered. Now, 


X is the par- 


ticular integral of the linear equation of the first order, 


* This is made clear in the last paragraph of this article. 
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dy . 
Gal ay = X, 


which has been discussed in Art. 20; its value is 


ol ae Xdz. 


The term ce in the solution of this equation is the comple- 
mentary function. 


Ex. 1. Solve = a 6y = e*, 
This equation written in symbolic form is 
(D?-—5D+6)y=e*, 
or (D — 3)(D— 2)y=e%; 


hence the complementary function is y = cye®* + cge* ; and the particular 
integral is 
| - ——— ef = oleae es et 
D—-3 D-—-2 D—-3 D-—-2 
= et (etetede Ser Fd = eft — GE = Cat ; 
2 2 


and hence the general solution is 
y = 168% + Coe + Lee, 


2 
Ex. 2. Solve Ch —y=2 +52. 


d?y 


Ex. 8. Solve az 


dy eer 
tea =e i 


3. 2. 

Ex. 4. Solve ee a WOT ia 2G 

59. Short methods of finding the particular integrals in certain 
cases. The terms of the particular integral which correspond 
to terms of certain special forms that may appear in the sec- 
ond member of the equation, can be obtained by methods that 
are much shorter than the general methods shown in the last 
article. The special forms occurring in the second member 
which will be discussed here are: 


(a) e%, where a is any constant; 

(b) a”, where m is a positive integer ; 
(c) sin aa, COs ax; 

(d) eV, where V is any function of a; 
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(e) «V, where V is any function of «. | 


60. Integral corresponding to a term of form e” in the second 
member. The integral corresponding to e” in the second 


1 ae 
member of the e ie D)y=X,is —~e*; this will be 


shown to be equal to ae 


Successive differentiation gives D"e*=a"e”; the terms 
appearing in f(D) are terms of the form D", n being an integer ; 


i EO ea a Sl eeataedities 


therefore f(D) e =f (a) e*. 
: : 1 
Operating on both members with —— 
ao ce JO 
ill 
—— f (D) e* = —— f(a) e™; 
DIOC=THIO® 
and this, since a5 and f(D) are inverse operators and f(a) 
is only an algebraic multiplier, reduces to 
al 
ew = (a et 
whence 1 Gz 1 


FD) ~~ F@” 
The method fails if a is a root of f(D) = 0, for then 
Fay et = 06 ott, 
In this case, the procedure is as follows. 
Since a is a root of f(D)=0, (D—a) is a factor of f(D) 
Suppose that f(D)=(D — a) @(D); then 
pry Page eu eel 1 1 Oo 


a Oe 


SD) (D—a) $(D) (D—a) o(@) $ (a) 


- 
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If a is a double root of f(D)= 0, then D — a enters twice as 
a factor into f(D). Suppose that f(D)=(D—a)?y(D); then 
lL ett — Ji 1 om = 1 Ce een 
Sf) (D— a)" ¥(D) (D—a)yy@) 2y@) . 
The method of procedure is obvious for the case when a is 
a root of f(D) = 0, r times. 


Ex. 1. Solve TY 4 y= 34 e-= + bem, 


Written in symbolic form, this equation becomes 
(D3 + 1)y = 3 + e-* + 5 e*, 


Here the roots of J(D)=0 are — 1, PES a 
function is 


; hence the complementary 


ae ov). 


ce-= + e(a cos —— + Co sin 


The particular integral is 


a ; (Be + e-= + 5 e%) ; 


substitution of 0 and 2 for D, on account of the first and third terms, gives 
3+ 3e%. But —1 is a root of D? + 1, hence, factoring the denominator, 
sulla BEL . ae Balsa, Pos ent . ors 

Di+1 D+1 D-D+1 D+1 3’ 
on eo —1 for D in the second factor; the last expression is 
equal to a ; hence the complete solution is 


se 2¥3) 


5 
y = cee + (cs cos —— + ¢2 sin 3 ne 2) piss ti RET 


Ex. 2. Find the particular integrals of Exs. 1, 3, Art. 58, by the short 
method. 


Ex. 3. Solve Lae y =(e + 1)?. 
(mo dx 


Py oY, 368 
Ex. 4. Solve 73 -2a,t¥= 3 e: 


61. Integral corresponding to a term of form x” in the second 


1 
FP) 


member, m being a positive integer. When a” -is to—be 
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evaluated, raise f(D) to the (—1)th power, arranging the 
terms in ascending powers of D; with the several terms of 
the expression thus obtained, operate on a”; the result will be 
the particular integral corresponding to x. It is obvious that 
terms of the expansion beyond the mth power of D need not 
be written, since the result of their operation on a” would be 
zero. 
Ex. 1. Solve (D? + 3 D? + 2 D)y = x. 


The roots of f(D) are 0, —2, —1; and hence the complementary 
function is cy + c2e-2" + c3e-*. 
The particular integral 


1 1 D?\-1 
ee ee a ee ne ee ats |S 
2D+3D2+ D3 os +a >| 


1 
Sant —$3D+iD?+.-) a 
Se ie a D=75 2x92 +21), 
in being merely fe dx. 
The complete solution is y = ¢, + cage? + cge-* + a (20? —9x%+4 21). 


The operator on x? could equally well have been put in the form 


1/1 “3 
ae Sey," 
ie ia oy +) 


and this gives the result already obtained. One might think that it would 
be necessary to add another term, D?, in this form of the operator; but 
the result for this term would be a numerical constant; and this is already 
included in the complementary function. 


Ex. 2. Solve Ex. 2, Art. 58, by this method. 


Ex. 3. Solve 44 8y = at 42041. 


62. Integral corresponding to a term of form sinaw or cosaz 
in the second member. Successive differentiation of sin ax gives 


Dsinax =a cos aa, 


D? sin aw = — a? sin aa, 


F 
oe 
+ 
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D* sin ax = — a cos aa, 


D*sin av = + atsin aw =(— a’)’ sin aa, 


and, in general, (D?)” sin aa =(— a?)" sin aa, 
Therefore, if (D*) be a rational integral function of D?®, 
$ (D*) sin at = (— a’) sin aa. 


From the latter equation and the definition in Art. 57, it 
follows, since ¢(— a’) is merely an ete multiplier, that 


a Sida == ees a) sin aw. 
Similarly, it can be shown that 

eon ie con ae: 

 (D") $(— a’) 


and, more generally, that 


it 1 : 
——— sin (aw + «)= ———— sin (aw + «@), 
Be) pe a’) 
and —— cos (av + a) = rare (aa + ce). 
p wy a 
ay, Oy dy 2 é 
Ex. 1. Solve aC awe de =e 0) WANE 
that is, (D3 + D? — D—1)y = cos2a. 
The complementary function is ce” + e-*(¢2 + cs%); and the particular 
: i 1 1 
] = —_____—__—_ €0s 2 4 = ——__ cos 2 x% 
‘patie D+ D?—-D-1 one we 1 
RE TR, Cae: D) cos 2a 
(D? — 1)? 25 
ee sin 2a GLE, 
25 25 


hence the complete solution is 
cos 2% 
25 
The number, — 4, might have been substituted for D? at any step in 


the work. 


y = ce + e-*(Cg + ce) — 2 sin 20 — 
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CEU 
Ex. 2. Solve —5+ ay = cos ax. 
dae 


The complementary function is ¢;cosax+c,sinax; the particular 


cos ax = me Vig cos az; and thus the method fails. 
D2 - q2 ee a2 + a2 
In this case, change a to a +h; this gives for the value of the particular 


integral is 


integral, = 7 5 COs(a + h)«x; this expression, on the application of the 
eee 


principle above and the expansion of the operand by Taylor’s series, 
2. 


2 
becomes ane (cos ax — sinax - hx — cosax- = ee so) 


The first term is already contained in the complementary function, 
and hence need not be regarded here ; the particular integral will accord- 
ingly be written 


if c ha? 
x sin ax 
ea ta 


on making h approach zero, this reduces to 


cos az + terms with higher powers of h); 


% sin ax 
a 


The complete integral is y = c, cos ax + C2 sin ax + cSt 


Ex. 3. Solve ee —4y=2sin3a. 

Ex. 4. Solve a +y=sin3 x —cos?4a. 

63. Integral corresponding to a term of form e*”V in the 
second member, V being any function of «. 

Since De® V = e*DV + ae*V = e* (D+ a)V; 
and D?e*V == ae*(D + a)V + e*D(D+ a)V=e*(D + a)*V; 
and, in general, as is apparent from successive differentiation, 

Deer V = €@(D-- ayy 5 

therefore, SF Diye* V. = e@ (D+ a). (1) 


1 
Now put f(D+a)V=YS,; th | Aree eee Ses 
put f( , 1; then 7D 4 


will be any function of a, since V is any function of 2 Sub- 
stitution of this value of V in (1) gives 


fDje* 


Also, V, 


1 ax . 
Fraweny 
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whence, operating on both members of this equation with 
aa and transposing, 
1 1 
—— e*), = e* __—__, 
Lea SD La) 


- where Vj, as has been observed, is any function of a. 


d?y 
Bx. '1. —, = re, 
x. 1. Solve Gt Y xe 


The complete solution is 


= j 1 Qa 
y = ¢, cose” + ¢gsinax + Dp apie s 
By the formula just obtained, 
Ree ieee Lg 105 
D? +1 (D + 2)?41 5+4D+ D- 


and this, by the method of Art. 61, gives the integral S (5x — 4). 
The complete solution is 


x e2z 
y= c, cosx + fa a re he — 4). 


Oy ar 
Ex. 2. Solve amt gf 4 oy = e’= sin x. 


Bx. 8. Solve TY 4 oy = ate + € cos 2a, 


64. Integral corresponding to a term of the form xV in the 
second member, V being any function of x. Suppose that a term 
of the form xV occurs in f(D)y = X. 

Differentiation shows that 


DuV =2DV + V, 
DieV = 2D*V +2 DV, 
Dx ve aD" 4 ee V; 
or, as it may be written, =aD"V+ on D) v. 
Therefore, f(D)uV = xf (D)V + f(D) V. (1) 
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The formula in the case of the inverse operator 
derived in the following way. 


In formula (1) put fD)V=V;. Then V= 


t- 
is 
f(D) 
V,. Since 


£ Dy 
V is any function of 2, V, is any function of a The substitu- 
tion of this value of hg (1) gives 
Dy ye a 
On operating on both members of this caus with 
and transposing, 


1 a pos pe 
Loy FO) Fa Ls 


aig 
f(DY 
2 7D" 
= ; Dies nMOS ) Vi. 

reOy Lee i Tis 


The particular integral corresponding to expressions of the 
form x’V, where r is a positive integer, can be obtained by 
successive applications of this method. Constants of integra- 
tion should not be introduced in the process of finding par- 
ticular integrals. 


Ex. 1. Find the particular integral of Ex. 1, Art. 63, by this method. 


5 : il 1 1 
The particular integral = =" — ve = (2-4 _.2D eee 
7) pate D +1 rec 
2 oe? ea = 
- 5 D241 5 
(tect tells thre 
5 D?+1 65 
e2z 
macro ak 
- 
Ex. 2. Solve mt ty =esine. Ex. 8. Solve 24 — y =s8e0e 


dx 2 
EXAMPLES ON CHAPTER VI. 
a ee 4y=—0. 
2. (D> — 13 D® + 26 D2 + 82 D+ 104)y = 0. 


. 


to 
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ieee y Ol lees ay 
3. ax + 2 aie + rs eae 19, io + a?y = sec ax. 
dy 2 
4, — = sj a 2 dy 6 d 
qt t¥ =sindx +e + x, 18. dan eget y = wee, 
5 Gy, ay 14. (D2 + n2)y = exx! 
5 — O=- + 6y =a + em, - a?) y = erat, 
dx dx 
1 dty aa 4 
6. (D2 — a@?)y = e + en, : ro hansen 
By d*y dy that B 2 
poles! _¢ S diye Oy, Fy 
Oo at ar t 8 Y = * be dak Gas dxt 
dty dy  d’y : ay 
8. Sat an Ge 2 (a + Ox). Lie ian 7) =e" COs\a. 
dy dy li 
9. a ‘sje = ay ay aT 
aa Pay: y= x 18. da + de t Y= Sin 2. 
dty d?y aB dy 
10. a we 2 woat nity = COs ma. 19. a in 6y=e(1+42)- 
dty d?y a d 
14 dat t 2qga t Y = 2 cosa. 20. Tan eget Ay =e cosz. 
dy dy, ,dy 7 
ot: dx Cer ae ea eee ‘ 


22. (D'—2D?-3D24+4D+4)y = xe. 


ieee 


ay dy dy 
ae dx 2 rf Le 

ay zim 
24. ee a x sin x 


25. (D?-4D+8)y 


+ (1 + @)er. 


=etcos2x%+cos3x2. 


26. (Di—38 D?+4D — 2)y = et + cosa. 
27. (D?—9 D + 20)y = 20¢. 
28. (Di — 3 D?+ 4)y = e*, 


dy 


29. —2 44 = e*sing + ésint 


dx 
ND+ M Xx, 
(Da)? +B 


twice the real part of pas 
2i8 \ D 


80. Show that 


where Nand MM are constants, is equal 


: ) X operated on by VD + M; 


—a— ip 


that is, to aad ee cosBu - Xdx cc sin Ba. Xda. 


G 


(Johnson, Diff. Hg., Art. 106.) 
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CHAPTER VII. 


LINEAR EQUATIONS WITH VARIABLE 
COEFFICIENTS. 


65. The homogeneous linear equation. First method of solution. 
This chapter will treat of linear equations in which the 
coefficients are functions of x For the most part, however, 
it will discuss only a very special class of these equations, 
namely, the homogeneous linear equation. 

A homogeneous linear equation is an eee of the form 


navy ae qd” aly 
an + Pat ere sec ae fe ot “+ Py = x (1) 
where 9, J ***) Pyy are constants, and X is a function of a. 


This equation can be transformed into an equation with 
constant coefficients by changing the independent variable « 
to z, the relation between x and z being 


g= loge, that is, « =e". 
If this change be made, then 


dy dydz_ 1dy 
da dzdx «dz 


es 1 (dy _ dy 

dx? a ae 

dey 1 /@y dy 

di = aie sat? is) 

dry 1 ae Cnty d 
dx" a( Gt 2 ae “+119 


§ 65.] HOMOGENEOUS LINEAR EQUATIONS. 83 


On putting D for <, and clearing of fractions, these equa- 
tions become * 


vr 
wa PO- 1)(D —2)y, 2 


ae 


DD—-1ID—2) ++ D—-n+1)y; 


and, in general, the operators only and not the operand being 

indicated, 

v2 = D(D-1) SDE trey (3) 
Hence, the substitution of e* for « in (1) changes it into the 

form 


{D(D—1)--- (D—n+1)+ p,D(D—1) ---(D—n+2)+ ++ prty 
=Z, (4) 


where Z is the function of z into which X is changed. 

Equation (4), having constant coefficients, can be solved by 
the methods of the last chapter. If its solution be y= (2), 
then the solution of (1) is y= f(log 2). 

Therefore equation (1) can be solved by putting # equal to 
e”, thus changing the independent variable from 2 to z, which , 
reduces the given equation to one with constant coefficients ; 
and then solving the newly formed equation by the methods 
of the preceding ae 

dy 
Ex. 1. Solve aie — wal +y=2logs. 
On changing the independent variable by putting x equal to e*, this 


equation becomes 
{D(D—-1)—- D+ ly = 22. 
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On solving this equation by the methods of Arts. 51, 61, the complete 
integral is found to be 


y = (4 + oz) +2244, 
which, in terms of «, is 


y =2(¢1 + cglogx)+ 2logx + 4. 
dy 
VEEL _— 2 
Ex. 2. Solve x aa t Yim aiseas 
66. Second method of solution: (A) To find the complementary 
function. The solution of 


arly 
da” dar 


+e + Pay = X (1) 


ean be found directly, without explicitly making the trans- 
formation shown in Art. 65. 


The first member of (1) becomes, when 2” is substituted 
for y, 


{m(m — 1)(m— 2) ++» (m—n+1)+ pym(m — 1)--- (m—n + 2) 
ose tp, fam 
Therefore, if 
m(m —1) ++» (m—n+1)+ pym(m—1) ++ (m —n 4 2) 
+--+), =0, (2) 
the substitution of a for y makes the first member of (1) 
vanish; and then x” is a part of the complementary function 
of the solution of (1). Therefore, if the n roots of (2) are 
My, Ms, +++,M,, the complementary function of the solution of 
(1) is 
Ca + Coe +- ove + OU, 

the c’s being arbitrary constants. 

It will be noticed that the first member of (2) is the same 
function of m as the coefficient of y in equation (4) Art. 65 is 


of D. Therefore, corresponding to an integral y = #™ of (1), 
there is an integral y= e™* of (4) Art. 65; and hence, as has 
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already been seen, an integral of (1) can be obtained by substi- 
tuting log x for 2 in the integral of (4) Art. 65. Therefore, if 
(2) has a root m, repeated r times, the corresponding integral 
of equation (4) Art. 65 being 


Y =O (Cy + Coe + ge? + vee + Cos) 
the integral of (1) is 
y =x" \o+c, loge + --- + ¢(log#)"}}. 


Similarly, if (2) have a pair of imaginary roots « + 78, the 
corresponding integral of (4) Art. 65 being 


y = e* (cq cos Bz + c sin Bz), 
the integral of (1) is 
y = «}¢, cos (B log x) + ¢ sin(Blog x)}. 


By 
dix? 


2 
got 


q 3 
Ex. 1. Solve « da ae 


+32 +y=0. 


Substitution of «” for y gives 
Cn2 = 1am = 0); 
14+V34. 


the roots of this equation are — l, 5 


and hence the solution is 
Be int v3) ) si (*Biog ) : 
YS ee {ex008(% og a )+ c¢3 sin i ony \ 


Ex. 2. Find the complementary functions of Exs. 1, 2, Art. 65, by this 
method. 
dty 
cat 


d* di 
oo 9225+ Bao + i= 0) 


g2Y 


+62 de 


Ex. 3. Solve a4 


67. Second method of solution: (B) To find the particular inte- 
gral. In this article and the two following, the particular 


integral of a 


Bebo. + pry = X (1) 


oq” 
One 


will be found. 


d"y n—1 
dx" + pie 
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Since the symbol D in (3) Art. 65 stands for < that is, 


for oS this equation may be written 
x 


a eps BD os oes gS Re 
ca” da\ dx dx 


therefore (1), when 6 is substituted for no therein,f takes the 
form 
§0(0—1)---(0—n +1) +p,6(6—1)---(06—n +2) +++ +prjy=X. 
The coefficient of y here is the same function of 6 as the 
first member of (2) Art. 66 is of m. 
Let this equation be written in the symbolic form 


FO)y = X. (3) 
The method deduced in Art. 66 for finding the comple- 
mentary function of (38) may on making use of the symbol @ be 
thus indicated: If the n roots of f(6) =0 are 0, 6, ---, 6,, the 
complementary function of (3) is 
C0 + coe + --- + 6,009, 


the c’s being arbitrary constants. 


The particular integral of (3), after the manner used in the 
case of f(D)y = X, in the last chapter, may be expressed in 
the form ——X. A method for evaluating ——X must now 

f() F(6) 


be devised. 


68. The symbolic functions f(6) and re As to the direct 
symbol f(6), it is to be observed that its factors are commuta- 
tive. For example, 


* See Forsyth, Differential Equations, Arts. 36, 37. 
+ Thus 6 stands for the é of Art. 65, which was there symbolized by 


fe 
D; but as D had already been used to indicate a this new symbol is 
required. dx 


§ 68, 69. ] THE SYMBOL C FUNCTION f(0@). 87 


(6 a) (6—f)y= a —(a#+p— toy apy 5, 
and ae: 


d 
+ («8 + By + ye— a—B—y +12 — apy; 


and this shows, by the symmetry of the constant* coefficients, 
that the order of the operative factors is indifferent. The 
student can complete the proof of this theorem concerning f(6) 


for himself. 


If eas X be defined as that function of « which when 
operated upon by f(@) will give X, then it can be shown, by the 


oe followed in Art. 57 in the case of the symbolic func- 
1 : : 
tion ——, that —— can be decomposed into factors which are 
7D F(8) , 
commutative; and also that it can be broken up into partial 
fractions. 


69. Methods of finding the particular integral. It is thus 
apparent that the particular integral of (8) Art. 67 can be 
found in the following ways: 


(a) The operator a may be expressed in factorial form, 
and Bex will then become 
SY) 


EE ee ee eat eae ee 
6—a, O0—a, O-—4a, : 


_ here the operations indicated by the factors are to be taken 
in succession, beginning with the first on the right; the final 
_ result will be the particular integral. 


(6) The operator a may be broken up into partial frac 


tions, and consequently | ¥ be thus expressed, 


wAC)) 


N, N, ) 
eee er esa Fey oak 


88 DIFFERENTIAL EQUATIONS. [Ca. VII. 


the sum of the results of the operations indicated will be the 
particular integral. 
Since the methods (a) and (0) are made up of operations of 


the kind effected by F 


upon X, the result of the latter 
h 


operation should be impressed upon the memory. 


Now, j = X is the particular integral of the linear equa- 
— tt 
tion of the first order 


The particular integral of this equation, by Art. 20, is found 
to be a f a *1X dx; therefore 


1 xX = aw {ame X de, 


aac 
0 


Hence the method (a) will give 


as the value of the particular integral of (3) Art. 67; and the 
method (6) will give 


Nya if i aa. G dan Ny fae 1X da + +++ + Nem (aX da 


as its value. 
When a term —“_ is one of the partial fractions of 


(6 — a)™ 


(b), the operator P must be appled to X,m times in suc- 


— 0 
cession; and this will give the result 


a for [= ie . Aas (dx)™. 


2. 
Ex. 1. Solve 2274 _ 94% _ 44 — 
dic? at dx i 


Here f(#) is 6(@ — 1) — 26 — 4,which reduces to (6 — 4)(@ + 1). 


§ 70.] TERM OF FORM 2x. 89 


Hence the complementary function is cyt + 2, and the particular 
1 

it 

(@—4)(6+ 1) 

On using partial fractions, the latter will be written 


integral is 


1 1 1 F 
= xt ——=—_ jz! |; this red 
Loge ES ) uces to 
hat fat +4dy% — $a-1 { 211d, which on integration is 


xiloga xt : 


by SB) 
The complete integral is, therefore, 
x* log x 
Bum 
4 
the term — = is included in the term c;x* of the complementary functior 


€2 
—_ 4 pid 
y = cet ++ 


d?y dy 
Ex. 2. — = Ge. 
x. 2. Solve x’ Ge ee et ae ae 
, Py dy Go, 5 
Ex. 3. Solve 2° 73+ 24% — Oy =(a% + 1)2. 


70. Integral corresponding to a term of form x* in the second. 
member. In the case of the homogeneous linear equation, as 
in that of the equation discussed in the last chapter, methods 
shorter than the general one can be deduced for finding the 
particular integrals which correspond to terms of special form 
in the second member. For instance, 


sl m 1 m. 
ee ee 
S(9) S(m) 


2 
Proor: (2 \m = 1, («2 ) 2” = me, and for any positive 
dx dx ¢ 


7 
of am = mam. Now f(@) is a rational integral function of 


mteger 7, (« ae 
6, and therefore tf (0)a™ = f(m)a™. 


Applying as to both members of this equation, and transposing, 


f(m) being merely an algebraic multiplier, 
te ee 


of 
S(O) Sim) 
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If m is a root of f(@)=0, then f(m)=0; and hence the method fails. 
In this case f(@) can be factored into (6 — m)@(@); the particular integral 


—4x™, which reduces to -——— 7"; this, is 
then becomes @_ mo am, wh pony) 6 =a ; 
equal to log ee 
(m) 
If m is repeated as a root 7 times, f(0)= F(@)(@ — m)*, and the cor- 
Ae ; : m (log x)” 
t 1 is ——— ————__y™, which has the value am(log x)" 
responding integral is Tony @= ae Ww rl F(m) 
ay dy 
afd Sob 
Ex. 1. Solve x i gt les + by x. 
Here f(@) is e+60+5; 
hence the complementary function is cyz-! + cox75; and the particular 
: : 1 : Sat x 
1 is ———_————#®, which, on substituting 5 for 6, becomes —- The 
integral is 4604 z* A g 60 


complete solution is thus : 
= C108 -— Cote i 
y 107° 60 


Ex. 2. Find the particular integrals of Exs. 1, 2, 3, Art. 69 by this 
method. 


71. Equations reducible to the homogeneous linear form. 
There are some equations that are easily reducible to the 
homogeneous linear form; and hence also to the form of the 
linear equation with constant coefficients; for, as has been seen 
in Art. 65, these two forms are transformable into each other. 

Any pc of the form * 


(a+ bard + Pi (a+ bay 4 7 ae 


+ Pra (at ba) ery = F(x), (1) 


where the coefficients P,, ..., P,, are constants, is transformed 
into the homogeneous linear equation, 


on Ey 1 Pin Ply Pn | Cam oa Sk 


dz” ob GS © i dz? 
JR ih = 
+ eg Hp ee 


* This is known as Legendre’s equation. See footnote, p. 105. 
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when the independent variable is changed from 2 to 2, by the 
_ substitution of z for a+ ba. 
_ If the solution of (2) be y= F(z), the solution of (1) is 
y=F (a+ be). 
If e had been substituted for a+ bx, the independent vari- 
able thus being changed from « to t, there would have been 
‘derived a linear equation with constant coefficients. 


Ex. 1. Solve Soe ee ates 
Ex. 2. Solve @z— 12 Gg te —2y=0. 


EXAMPLES ON CHAPTER VII. 
dy 4Ad?y 5 dy 220 ke, 


eae — sax! ac 2 
2. TU 4 oy =e 
eee on 72 oh 8y=0. 
4. @+ a5 Y_4(e 4 a)! 4 6y =o. 
5. owt out 4y=0 


7. 16(@+ ee + 96(a + +14 our 104(a” + +1544 getty 
=e eer 
8. (7D? + “4D —1ljy=x. 
Ss 9. @2D?—32D+4)y= 2". - 
10. (atD* + 6x®D? + 9a2D?2 + 84D + 1l)y =(1 +4 log)? 


ay dy dy 
- : 2 ine 
ll. ds + 2% aa ae + ay 
1 
272 = ‘ 
12. @?D?+3a¢D+4+1)y a—= 
18. [x?D? — i m —1)aD + (m? + n?) jy = nam log x. 
ody? log - sin (logx) + 1 
14. ho dx2 4 By cae, a+ y= 2% 
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CHAPTER VIII. 


EXACT DIFFERENTIAL EQUATIONS, AND EQUA- 
TIONS OF PARTICULAR FORMS. INTEGRATION 
IN SERIES. 


72. In this chapter linear differential equations that are 
exact will be first discussed, and then equations of certain par- 
ticular forms will be considered. Some of the latter come 
under some one of the types already treated; but in obtaining — 
their solutions, special modifications of the general methods 
can be employed. It often happens that an equation at the 
same time belongs to several forms; instances of this will be 
found among the examples in Arts. 76, 77, 78, 79, 80. 


73. Exact differential equations defined. A differential 


equation, 
d"y dy 
1G oh v=, 


is said to be exact when it can be derived by differentiation 
merely, and without any further process, from an equation of 
the next lower order 


aq” ly dy 
ee 1s aR. v) = [Xda +o. 


Exact differential equations of the first order have been 
treated in Art. 11. 


74. Criterion of an exact differential equation. The condition 
will now be found which the coefficients of a differential 
equation, an qty 

Pt Pot + Py =0, (1) 
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must satisfy in order that it be exact. The coefficients P,, 
P,,---, P,, are functions of x; in what follows, their successive 
derivatives will be indicated by P’, P",.--, P™. 

The first term ee aie is evidently derivable by direct differen- 


tiation from Py which is therefore the first term of the 


= 
integral of ys on differentiating this and subtracting the 
result from the first member of (1), there remains 


eet (2) 


The first pier of a”) is evidently derivable by differentiation 


from (P= PS which is therefore the second term of 


=) 
the integral of ay, On subtracting the derivative of this term 
from (2) there remains 


a 
Pa Se) 5 a + PT ae 


Acta 


The first term of this expression is derivable from 


Cy 
da n—3? 
which will therefore be the third term of the integral of (1). 
By continuing this process, the expression 


d 
ated Pa Poly SIF Sap +(— feel a uaa re aE Hep) (3) 


(P, — P,! + Py’) 


will be reached, the first term of which is evidently derivable 


from — 
{Pyar — Pye! toe $(— 1) TP hy. (4) 


Both terms of (3) will be derived from the expression (4), if 
the derivative of the coefficient of (y) in (4) be equal to P,, 
that is, if 
Poa Pe + + (1) P, = 0. (5) 

But if both terms of (3) are derivable from the expression 
(4), an integral of (1) has now been obtained in the form 
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d”- ly qd") q” yf 
Po aa + (Pi — Pat) Saat (Pr — Pi! + Po") Fac 
fees + § Pe — Peg’ $e (— TPP Se: (6) 
Therefore (1) has an integral (6), that is, (1) is ewact if tts 
coefficients satisfy condition (5). 


75. The integration of an exact equation; first integrals. If 
the second member of (1) Art. 74 be f(w), and condition (5) 


be satisfied, the second member of (6) will be | f(#)da + c. 


If equation (6) Art. 74 is also exact. its integral can be found 
in the same way; and the process can be repeated until an 
equation of the second or higher order that is not exact is 
reached; in some cases, this process can be carried on until 


a value of . a of y is obtained. Equation (6) is called a jirst 


integral of ) Art. 74. 

It is easily proven by means of Arts. 3, 4, and Note C, p. 194, 
that any equation of the mth order has exactly n independent 
first integrals.* [See note, page 108. ] 

Sometimes equations that are not linear can be solved by 
the ‘trial method’ employed in the case of (1) Art. 74, for 
instance, Exs. 6, 7, below. 

dy 


dy of dy 
Ex. 1. Solve erat =) aga pat tes t+ 2y=0. 


This is neither a homogeneous linear equation, nor one having constant 
coefficients. In it, Pyp=2, Pj = 2? —38, P2=4%, P3=2; and the con- 
dition that it be exact is satisfied by these values. 

Integration gives 


x— + (a? — 4 U4 2ay = c. 


The condition under which this equation is exact is also satisfied ; inte- 
grating again, 
d 
mE + (a? — 5)y = cyt + cn, 


* See Forsyth, Differential Equations, Arts. 7, 8. 


¢ 
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This is not exact, but it is a linear equation of the first order, and 
hence solvable by the method of Art. 20. The solution is 


2 x2 x2 


dy 


2 
Ex. 2. Solve oy + 3 aes + 3 — 6x) x% y=ntt+2e— 5. 


The coefficients of this equation do not satisfy condition (5) Art. 74; 
and hence it is not exact. However, an integrating factor x” can be 
deduced, which will render it an exact differential equation. 

Multiplication by x™ gives 


asim ed + gasrmel a+ (8 —64)x2+my = (at + 2a — 5)am, - 


Application of condition (5) Art. 74 to the first member, shows that 
- for that condition to hold, m must satisfy the equation 

(m + 2)(m + T)a™t8 — 3 (m 4+ 2)amt+2=0; 
that is, m must be equal to — 2. 


On using the factor = the original equation becomes 
x 


i dy 5 
Bat BG U4 = 6ajy=0 42-5, 
which is exact. 


Integration gives the first integral 
dy x8 5 
3 = : 
wet oe a)y=_ t+2logx +), 


3 linear equation of the first order. 


dy dy 
Ex. 3. eee 


Ex. 4. Solve 4 = a+ eri 7 Qe = x2. 


Ex. 5. Solve vee A df anW 4 By ay. 
dy PY 0,4 — mye 
Ex. 6. Find a first integral of aedxt Vax = yr 


Ex. 7. Solve ny f+ (0s = y)" —377=0 


96 DIFFERENTIAL EQUATIONS. (Cu. VIL . 


d” 
76. Equations of the form == S (a). 


Sie is an exact differential equation. Integration gives 


=. J (x) dx ¢; a second integration gives 


da" 4 
gon a cEfp J (x) (dx)? a Ce ae C23 
by proceding in this way, the complete integral 


y Ske fr@@ay aye"? aye? foe + Ay at + Oy 


is obtained. 


Ex. 1. Solve ay = = xe". 


dx 
; dy 
Integrating, ao xe™ — e* + C1, 
BY eee oe + cx + Ce, 
dx 


y = cet — 3 e® + cx? + Coe 4+ Cg. 
This equation could also have been solved by the method of Chap. VI. 
d"y 
dan 


Ex. 8. Solve oot 4 1=0. 


Ex. 2. Solve = 2", 


E Sol = 2 si 
x. 4. Solve aa = sin az. 


5 


a : 
77. Equations of the form a= JS(y). An equation of the 
form 


“4 =F), 


which in general is not linear and is not an exact differential 
equation, can be solved in the following way : 


Multiplication of both sides by 2 ) gives 
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: ; dy\* ; 
integrating, sedis fy (y) dy + ¢. 
From this, 2% 2 za da, 
2(7u)ay +e38 
- whence Zu = 2 + Cy 


{2 ( ry) dy +a}? 


2: 
Ex. 1. Solve = + a’y = 0. 


Multiplying by 2S ' gat = —2 wy s. Le 
a 5 d 
< integrating, (2) = — ay? + cy, = a2(c? — y?) 


on putting ac? for ¢; ; 


separating the variables, dy = Na hen 

(ies y? 
and integrating, Bille! a = ax + Co, 
hence, y = csin (ax + ¢2). 


The given differential equation is linear, and y can be obtained directly 
by the method of Art. 52. The roots of the auxiliary equation being 


ia, thi ion is A 
+ ia, the solut y = c, Sin ax + c2 cos az ; 


that is, = ¢, Sin (ax + ¢3). 
This equation is an important one in physical applications. 
Py 1 
dx? Vay 
ee Ex. 3. Solve tS 


Ex. 4. Solve = —a’y =—0. 


78. Equations that do not contain y directly. The typical 
form of these equations is 


d"y dy 


I 
= 


(1) 
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Equations of this kind of the first order were considered in 
Art. 26; and those of Art. 8 also belong to this class. 


a d n qd’?-\y 
If p be substituted for a , then d = rae “sy = =o 
and (1) takes the form 


qn} 
ti sory Dy )=0, 


an equation of the (n —1)th order between x and p; and this 
may possibly be solved for Ee Suppose that the solution is 


i a F(a); 


dx 


then y =|F (a) dx + ¢. 


If the derivative of lowest order appearing in the equation 


oY ne =p, find p, and therefrom find y by Art. 76. 


Der ae 


ay 
* die? 


dy 


ay 
S 2 
Bx, I. Solve 2? 73 — 4x Os 4, 


Putting p for Bh this becomes 


2 Up 472 


4 dx? dx 


+6p=4; 


integrating, p= Cx? + cox + 2, 


whence y =axe+ bat + 2a+6. 


Ex. 2. Solve oY Tee (st)’. 
dx 


Ex. 8. Solve (1 + 2?) Ah 1+ (3)"=0. 


By dy (dy 
Ex. 4. ee ee BCA S703 
x. 4. Solve 22 eh we = ($4) a. 


79. Equations that do not contain « directly. The typical 
form of these equations is 


any dy 
eet ae) dx’ v) 


I 
S 


(1) 
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Equations of this kind of the first order were considered 
in Art. 26; and those of Art. 77 also belong to this class. 


If p be substituted for a fen 


dy _ dp @y __ dp dp\? 
dat? ay? aa —? ate), pak 


and (1) will take the form 


qr 
(a, a ed) v) 0, 


an equation of the (n — 1)th order between y and p which may 
possibly be solved for p. Suppose that the solution is 


— JG) 
then the solution of (1) is 


Ex. 1. Solve as a 


d?y 


Ex. 2. Solve Ya 44 (2 
Ex. 8. Solve va 


jie dy dy\8 F icl 
Ex. 4. Solve © ae 27 +4 Spy Se 0 by the method of this article, 


and by that of nee 78. 


SINE 


ee 80. Equations in which y appears in only two derivatives 
whose orders differ by two. The typical form of these equa- 


tions is Br 
q” n— y 
i eS dat *) on @) 
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7 _&q 
If q be substituted for — 7 2 , then ——= = and (1) becomes 


a 
Ae q; Foe 


mn —2, 


from which gq, that is, — , may be found. Suppose that the 


solution is ‘ 
ay 
Seb es ee $ (@), 


then y can be found by the method of successive integration 
shown in Art. 76. 


12 


Ex. 1. Solve £4 at a = 0 both by this method and that of Chap. VI. 


Ex. 2. Solve 2 - me OY gee both by ase! method and that of 
Chap. VI. 
dty d?y 
Ex. 8. Solve alee a ae 0. 


81. Equations in which y appears in only two derivatives 
whose orders differ by unity. The typical form of these equa- 


tions is 
d"y d™y 
Nat aete)=* @) 
y d"y _ aq 
If ¢ be substituted for“ Frey then ae and (1) becomes 


dq 
1(a we )=0, 


an equation of the first order between qg and 2; its solution 
will give the value of g in terms of a Suppose that the solu- 
tion is 

arty 


GS da") _ = F(a); by 
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then, from this relation, by successive integration, the value of 
y can be deduced. 
ay dy _ 


Ex. 1. Solve at = 


On putting gq for a this becomes 
94d _ 
a i = 


integrating, aq = ag = =Vz?4+ 2; 


integrating again, ay = 4[aVa2?+4 ¢2 i Clog (@ + Va? + c#) 4+ cg]. 


Ex. 2. Solve att [1+ (2 ae 


Ex. 3. Solve ood Y 0. 


Py Cy 
Ex. 4. Solve ae a 


82. Integration of linear equations in series. When an equa- 
tion belongs to a form which cannot be solved by any of the 
methods hitherto discussed, recourse may be had to finding 
a convergent series arranged according to powers of the inde- 
pendent variable, which will approximately express the value 
of the dependent variable. For the purposes of this article 
it is assumed that such a series can be obtained.* 

Suppose that the linear equation 


qd” ay 
Prost Piet t+ Py =0 (1) 

can have a solution of the form 
Y= Aya” + Aya™ + Agu fee ft Aa + see, (2) 


where the second member is a finite sum or a convergent series 
for some value or values of # Concerning this series three 
things must be known: namely, the initial term, the relation 


* See Note B. Also Forsyth, Differential Equations, Arts. 83, 84. 
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between the exponents of a, and the relation between the 
coefficients. 

The following examples show how these things can be 
determined : * 


dy dy 
yy at =. 
Ex. 1. Solve (# ae) oat tant ZY 0 (1) 
The substitution of x” for y in the first member gives 
m(m + 8)a™—-! —(m — 2)(m + 1)a™. (2) 


This shows that, in the case of a series in ascending powers of x which. 
is a solution of (1), the difference between the successive exponents of 
xis unity. (The difference between successive exponents may be denoted 
by s.) Hence, the required series has the form 


Aou™ + Ayamt1 + ... + A, jyomtr-14 Ayymtr 4 ..., (3) 
The substitution of (3) for y in the first member of (1) gives 


Aom(m + 8)a™—)+4 [.41(m + 1)(m + 4) —_Ao(m — 2)(m+1)] a™+- } (4) 
+ [A-(m + r)(m-+ r+ 3) — Ap-i(m + 7 — 8) (m +1) Jaamtr-1t eee, 


When (3) is a solution of (1), the expression (4) is identically equal 
to zero, and the coefficient of each power of x therein is equal to zero. 
Therefore, on equating the coefficients of ~™-! and a™+r-1 to zero, it 
follows that - 3 

m=0, m=—38 Ae Ae 5 
’ ’ mers r—1 ( ) 

The results (5) give the initial exponents of x and the relation between 
successive coefficients in the series which satisfy (1). Hence, the required 
series are completely determined. 


For m= 0, 4, =" 3 Ane Hence the corresponding series is 
i : Ao(1 — $a + py 22). 
Then | Ay = yg 0 = 4 Ae orn =o) 
Ay = 25 Ai = Hs Ao, Then A; =—5 Ap, Ap = 10 Ay 
Ag =—10 Ap, Ag = 5 Ao, 
Ayes eo 
se IEC ’ A; =—Ao, Ag=A7=-:-=0. 
ves yes 3 ae Hence the corresponding series is 
443 Apx- (1 — 5x + 1042 — 10 23 
As = Ag =--- = 0. +5 xt — 45). 


* Note L contains a general discussion to be read after Exs. 1, 2. 
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In each of these series, Ap is an arbitrary constant, hence a solution 
of (1) is 


y= AC — 32+ pox?) + Bu-3(1 — 5x + 1022 — 1023 + 5 at — #5). (6) 


This is a general solution, since it contains two arbitrary constants. 

The expression (2) also shows that, in the case of a series in descend- 
ing powers of x which is a solution of (1), the difference between the 
successive exponents is — 1. Such a series has the form 


Aone Air! ike EA, erent eA nary os, 
Substitution of this in the first member of (1) gives 
—(m — 2)(m + 1) Aow™ + [Aom(m + 3) — Aym(m — 3)] xml... 
+ [471(m — 7 + 1)(m — 74+ 4) — A-(m— 7 —2)(m—7r +1) ) amr +», 


On equating the coefficients of x, «™-r to zero, it follows that 


m=2, m=—1, at Ae 
m—r—2 


On deducing the series corresponding to these values of m in the 
manner shown above, it will be found that a'general solution of (1) is 


y= Ax?(1—5 4-14 1042-10 4-34 5 x-* 4-5) + Bu-1( 1 —4 0-14 i e-”). 


The first of these series is the same as the second in (6) above. 


The procedure when the second member of (1) is not zera 
will be made clear in the first example below. 
IN OY oy Gp ged 
aes Saas — . 
Ex. 2. Integrate (1) x a + es =e 


First find the complementary function. The substitution of a for y 
in the first member gives 


(2) m(m — 1)am+2 + (m + 1)a™; 
whence s =— 2, and m=0 or 1. 
The substitution of SAan* for y gives 
"S[(m —2 r) (m —2r —1)A,e™—2r+2 + (m — 27 + 1)A,e™-*"] = 0. 
a coefficient of #”-2+2 must vanish ; therefore 


(m —2r)(m —2r —1)A, + (m— 27 +3) 4,1 ==) 
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= m—2r+3 
ory aes (m —27r)(m—2r—1) ob 


which is the relation between the coefficients. 


2r—3 
9 A, = —————_ = 3-5 
ee aso Vorb: 2 
1 
AG, 
hence Ay 5.84" 
1 1 
=—— Ay =—=—A 
Ag elas Bit 09 
‘ Ap ae td he ete 2 
6.7 
the corresponding series is 
ee tar) Noni ante loca me 
Sart paral ata or cr ees 
2r—4 
F =a A, = —————_A,-1; 
a Se pl) ae 
2-—4 
h 4A Ap 
ence 1 3(2—1) 0 0» 
eee ay a 
4(3—1) 


and A3, A,, ++. are each equal to zero; the series in this case is finite, 
being 
1 
enn 
x 


Hence the complementary function is 
Bape Yee 1 
A(1 Pye Fi ar . )+3(2—2). 
In order to find the particular integral, substitute Aox™ for y; then 
must m(m — 1) Aox™+? = a1; comparison of the exponents shows that 


m =—3; and hence Ao = 44. 


For m =— 3; the relation (3) between the coefficients becomes 
as 2r A 
(2r+3)(2r 4+ 4) 


2.4 ey oe 
Sea eee 
weet seo 


r r 15 


2 
hence A; =—— Ap, Ag= 
5-6 
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and the particular integral is 


3 2 
cag (tr -2 
=) ‘Sar ae 


that is, 2as(1 rated a meee 


Ex. 3. ae by the method of integration in series, that the general 
solution of as +y=0 is Acosx+ Bsinz. 


Ex. 4, (+1) S44 0% +2y=—0. 


dy 
—24— ==), 
Gant nin + Ly 0 


Ex. 6. (1 — 2) 

83. Equations of Legendre, Bessel, Riccati, and the hypergeometric 
series.* A fuller discussion of integration in series than is here attempted 
is beyond the limits of an introductory course in differential equations. 
The purpose of Art. 82 has merely been to give the student a little idea 
of a method which is of wide application ; and which is used in solving 
four very important equations that often occur in investigations in applied 
' mathematics, — the equations of Riccati, Bessel, Legendre, and the hyper- 
geometric series. 

Johnson’s Differential Equations, Arts. 171-180, discusses the methods 
to be followed when two roots of (6) Art. 82, become equal, the corre- 
- sponding series then being identical ; and when two of the roots differ by 
a multiple of s, one series then being included in the other ; and when a 
coefficient A, is infinite. 

The equations referred to above, and references to be consulted con- 
cerning them, are as follows : 


+ Legendre’s equation is 


a2 ay dy af 
@! a2) 5 aq + n(n + ly=0, 


* In connection with this article, the student is advised to read W. E. 
Byerly, Fourier’s Series and Spherical Harmonics, Arts. 14-18. 

+ Adrien Marie Legendre (1752-1833) was the author of Hlements of 
Geometry, published in 1794, the modern rival of Euclid. He is noted 
-for his researches in Elliptic Functions and ‘'heory of Numbers. He 
was the creator, with Laplace, of Spherical Harmonics. 
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or ${a-me YS 4 n(n + Dy =0, 


where » is a constant, generally a positive integer. See Ex. 5, Art. 82. 

(Forsyth, Diff. Zq., Arts. 89-99; Johnson, Diff. £q., Arts. 222-226 ; 
Byerly, Fourier’s Series and Spherical Harmonics, Arts. 9, 10, 18 (c), 
16, 18 (c), and Chap. V., pp. 144-194; Byerly, Harmonic Functions 
(Merriman and Woodward, Higher Mathematics, Chap. V.), Arts. 4, 
12-17.) 

* Bessel’s equation is 

2# 
ie ae +(x? — n*)y =0, 


in which n is usually an integer. 


(Forsyth, Diff. Hg., Arts. 100-107 ; Johnson, Diff. Zq., Arts. 215-221 ; 
Byerly, Fourier’s Series, etc., Arts. 11, 17, 18 (d), and.Chap. VII., pp. 
219-233 ; Byerly, Harmonic Functions, Arts. 5, 19-28 of Chap. V. in 
Higher Mathematics; Gray and Mathews, Bessel Functions and their 
Applications to Physics; Todhunter, Laplace’s, Lamé’s, and Bessel’s 
Functions. ) 


t Riccati’s equation is 


dy 
2 m, 
it by? = cx 


to which form is reducible the equation « = —ay+by2=ca. The 
latter equation is integrable in finite terms when n=2 a, or when "aie 
7 


is a positive integer. Riccati’s equation can be reduced to a linear form, 
but of the second order, oe + @emu = 0. 
“fe 


(Forsyth, Diff. Eq.; Arts. 108-111; Johnson, Diff. Hqg., Arts. 204-214 ; 
Glaisher, Memoir in Phil. Trans., 1881, pp. 759-828. ) 


* Frederick Wilhelm Bessel (1784-1846) may be regarded as the 
founder of modern practical astronomy. In 1824, in connection with 
a problem in orbital motion, he introduced the functions called by his 
name which appear in the integrals of this equation. 

+ Jacopo Francesco, Count Riccati (1676-1754) is best known in con- 
nection with this equation, which was published in 1724. He integrated 
it for some special cases. 
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* The differential equation of the hypergeometric series is 


My y—@+8 + 1% dy _— a8 
dx? ieee ds sa) te 


This equation has the hypergeometric series 
LACE CE Se 
Cay ae raeentig aetn: 


usually denoted by F(a, 8, y, x), for one of its particular integrals ; and 
has a set of 24 particular integrals, each of which contains a hypergeo- 
metric series. : 


(Forsyth, Diff. Eq., Arts. 113-134; Johnson, Diff. Eq., Arts. 181-203.) 


EXAMPLES ON CHAPTER VIII. 


1. Show that the following equation is exact and find a first integral. 


,du\ dy dy 
2 Sa aa 
(+2 x wnt a(y + 2)(2 UV att y=0. 
<i a SM 
da? apie dx a(a? — x2) 
ea 


3. +240) 4 4 (8 +62) 4 4 ae: 


4. Find a first integral of Ty y + 40t at ae + ae vt 8aty = 2a. 
dy dy 
5 qe aa 0 


= 


a a dy\2 2y\24 2 
(ze) ~Yaa—"{ (2) +o (Za) }- 
dx dx dx dx? 
* This is also called the Gaussian equation, and the series, the Gaussian 
series, after Karl Friedrich Gauss (1777-1855), who is regarded as one of 


the greatest mathematicians of the nineteenth century. He is especially 
noted for his invention of a new method for calculating orbits, and for 


- his researches in the Theory of Numbers. It was Euler (see footnote, 


p. 64) who discovered the series and set forth its differential equation ; 
but Gauss made important investigations concerning the series, and 
showed that the ordinary algebraic, trigonometrical, and exponential 
series can be represented by it. (For illustrations of the last remark, 
see Johnson, Differential Equations, Ex. 1, p. 220.) 
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ry 


7. (a — 2) 4 4 (8ar— 3) 4 1H 4 ay =e, 
5 Sete(a)= 10. sin 4 — cos x<! +2ysinzx=0. 
da) Bo eh 
12. ees 13. y(1 — log yes a+ + log (Se): =0. 
14, ws = sin? 7. 15. oe = = == (0 
16. a cose oY 2 sin i ycosx = sin2a. 
17. sin? 24 = 2, 18. a 19. por a. 
20. Find three independent first integrals i =fil%)s 
21. =@4h (zy. 


Note for Art. 75. <A first integral of a differential equation is an 
equation deduced from it of an order lower by unity than that of the 
original equation and containing an arbitrary constant. 


a et d?y 
First integrals of FOr hat ae tt are 
NSE dy Ae * dy. 
(3) y= A, dx co8% + ysine = B, — Gz Sine + ycosa = C, 


dy 
a ycot(%+ a). 


These are not all independent, for the four constants A, B, C, a, are 
connected by the equations 
B=WVAocosa, C=VAsina. 


The elimination of dy from the second and third of these integrals 


gives the solution y = Bsine + Ccosz; 


and the elimination from the first and fourth gives another form of the 
solution, namely, y = Asin (a +a). 
_In general, if independent first integrals equal in number to the order 


of the equation have been obtained, all the differential coefficients can be 
eliminated from them so as to leave the primitive. 
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CHAPTER IX. 
EQUATIONS OF THE SECOND ORDER. 


84. There are other methods of solution, different from those 
shown in the last three chapters, which are applicable to some 
equations of the second order; Arts. 85-89 will be taken up 
with an exposition of three of these methods. 

If a differential equation is not in a form to which any of 
the methods already described apply, it may be possible to put 
it in such a form. The very important transformations of an 
equation that can be effected by changing the dependent or the 
independent variable will be discussed in Arts. 90-92. Art. 93 . 
will contain a synopsis of all the methods considered up to 
that point which may be employed in solving equations of the 
second order. 


85. The complete solution in terms of a known integral. A 
theorem of great importance relating to the linear differential 
equation of the second order, is the following: 

If an integral included in the complementary function of 
such an equation be known, the complete solution can be 
_ expressed in terms of the known integral. 

Suppose that y = y, is a known integral in the complementary 
function of 


dy dy _y. 
atl ag t =X (1) 


then the complete solution of (1) can be determined in terms 


of y. 
Let y = yyv 
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be another solution of (1); v will now be determined. On 
substituting yw for y in (1), it will become 


d’v 2 dy\dv_ X 

pA (ap cre Ole AG le (2 

Beil Y ae yy" ) 
since, by hypothesis, 

Th. pdt fo 

ae 


On putting p for * (2) becomes 


oe 7) Ses 3 
ptlPts dx P= (3) 


and this equation, being linear and of the first order, can be 
solved for p. On using the method of Art. 20, the solution 
is found to be 


Pp _dv = ce SPae us oO (yl X dn; 
dz ye 2 


whence, integrating, 


e—SPax e—SPax f 
v= C+ af , da +f n fel ie 


1 


Therefore another solution of (1) is 


—fPdzx —[Pdx 
Sr et nf Te fndmXGn 
1 


1 


Y = Y= CY, + anf 


This includes the given solution y= y,; and, since it con- 
tains two arbitrary constants, it is the complete solution. 
From the form of the solution (4), it is evident that the 


—Pdz 


second part of the complementary function is y, uf : da, 


Ww 


and that the particular integral is nf (net Paz X (dx)?. 
n 
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86. Relation between the integrals. It is easily shown, that 
if y= Y, ¥ = y. be two independent integrals of 


ay dy 
ae ae Are 
dy, dy 
th ey pee 
en ne oY de = } 


(See Forsyth’s Diff. Eg., Art. 65; Johnson’s Diff. Eq., Art. 147.) 


It may also be remarked in passing, that the deduction of 
(3) Art. 85 from (1), when an integral of the latter is known, 
is an example of the theorem: that, if one or several :indepen- 
dent integrals of a linear equation be known, the order of the 
equation can be lowered by a number equal to the number 
_ of the known integrals. 

(See Forsyth’s Diff. Hq., Arts. 41, 76, 77.) 


87. To find the solution by inspection. Since the complete 
integral of (1) Art. 85 can be found if one integral in its 
complementary function be known, it is generally worth while 
to try whether an integral in the latter can be determined by 
inspection. 


dy Gees 
x51. Solver >a t+Ud—a)7 —y=& 


Here, the sum Of the coefficients being zero, e* is obviously a solution of 


Py Tee 
teat - tye. = (i) 
Substitution of ve? for y in the original equation gives 
dv 


dv 
teat A+) a 


this, on substituting p for @ becomes 


d, 
a +(1 +2a)p=1, 


a linear equation of the first order. Its solution is 
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hence v=log“x+ cf a-te-de + C2; 
and therefore the complete solution is 
y=etlogx+ cer (a e-ade + c2e*. 


Equation (4) Art. 85 might have been used as a substitution formula, 
but it is better to work out each example by the same general method 
by which (4) was itself derived. 


dy ody 

Ex. 2. Solve ae ant whe 

[Here, y = x is obviously a solution when the second member is zero. 
A solution can often be found by an inspection of the terms of lower 


order in the equation. ] 
Ex. 3. Solve Go a= (9 40) 4 2+ (6 —32x)y =0. 


Ex. 4. Solve ote tho ol —y = 0, given that « +3 is one integral. 
88. The solution found by means of operational factors. Sup- 
pose that the linear equation of the second order 


ay dy ~ 
Po da tgs da © FE 


is expressed in the form /f(D)y= 


Sometimes f(D) can be resolved into a product of two fac- 
tors FD) and F,(D), such that, when F,\(D) operates upon y, 
and then #,(D) operates upon the result of this operation, the 
same result is obtained as when F(D) operates upon y. This 
may be expressed symbolically, 


S(D)y = FAD) UF (D)y}; 
or simply, J (D)y = F,(D)F(D)y, 


it being understood that the operations indicated in the second 
member of the last equation are made in order from right to 
left. Factors of this kind have already been employed in deal- 
ing with linear equations with constant coefficients, and with 
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the homogeneous linear equations, Arts. 53, 55, 67, ete. With 
the exception of the classes of equations just mentioned, the 
factors are generally not commutative; this can be verified in 
the case of the examples below. 

If one of the integrals be known, its corresponding factor is 
known, and the second factor can be determined by means of 
the equation and the known factor. For instance, if y =e” be 
an integral of the given equation, then (D— 1)y is the corre- 
sponding factor; if y= be an integral, (7D —1)y is the 
corresponding factor. The following example will make the 
method of procedure clear. 


Ex. 1. Solve x OY a) Hynes 


This equation, which is Ex. 1, Art. 87, when written in the symbolic 
form, is 
[~D?+(1—2)D—1ljy=e; (1) 
on using symbolic factors, it becomes 
(xD + 1)(D—1)y =e. (2) 


[These factors are not commutative, for (D —1)(xD + 1)y on expan- 
sion gives {xD? + (2 —x)D— ly]. 


Let (D—1)y =2, (3) 
and (2) becomes (xD + 1)v = e*; whence, v = cx-! + e*e—1, 
Substitution of this value of v in (38) gives 
(D—1l)y = cx! 4+ eva}; 
whence, on integrating, y = ce” + Te + et loga, 


the solution found in the last article. 
Ex. 2. Solve Ex. 3, Art. 87, by this method. 

d 
Ex. 3. Solve sats (2 BS 6 a2) — 4y=0. 


Ex. 4. Solve sat t+@+6n-6 wy Z_4y=0. 


I 
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89. Solution found by means of two first integrals. It fol- 
lows, from a statement made in Art. 75, that a linear equation 
of the second order has two first integrals of the first order. 

dy 


If these integrals be known, then dy CoB be eliminated be- 


tween them; the relation thus found between & and y will be 
a solution of the original equation. 

Another method of solution that can be used in the case of 
the linear equation of the second order is the “method of 
variation of parameters.”* As most of the equations solvable 
by it are solvable in other ways, and as it is rather long, it 
will not be given here. (See Johnson’s Diff. Eq., Arts. 90, 91; 
Forsyth’s Diff. Eq., Arts. 65-67.) 

dy 


Qyy\ 2 2 
Ex. Solve a( 4) =1+4 ( ae ) by means of the first integrals. 


2 
On putting ee Pp, ct BLS and integrating, there appears a first 
: dx Ce ar 
integral . 
r+cy 


ptivli+tp=e-. 


2 
On substituting for oo its equivalent expression p , and integrating, 


another first integral is obtained, 
ap? =(y + 2)? — a. 
The elimination of p between these first integrals gives the solution 
y + Ce =acosh ** “1. 


90. Transformation of the equation by changing the dependent 
variable. Sometimes an equation can be transformed into an 
integrable type by changing the dependent variable. If any 
linear equation of the second order, 


d*y d 
get Pat W=X, (1) 


* This method is due to Lagrange. 
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be taken, and yw be substituted for therein, y, being some 
function of x, (1) will be transformed into 


ee 2dy\dv 1/dy, Wdy, x 
met (P+ ate ast Pet enp=s @ 
which has v for its dependent variable. 


This aa may be written 


+P e 2+ Qua, (3) 
ni 
2 dy, 
h Pea P 1, 4 
where + — lc , (4) 
1 /d’y jae 
and. QQ: = ae +P = aan Qu) (5) 


Any value desired can be assigned to P, or Q, by means of a 
proper choice of y,. Thus, Q, will be zero if y, be chosen so 


that 


a? a 


et On =9; 


this is what was done in Art. 85. 


Again, P,, the coefficient of the first derivative in (3), can 


have any arbitrary value assigned to it; but then y, must be 


chosen so as to satisfy (4); that is, 
y, = eb J(Pi- Paz, (6) 
91. Removal of the first derivative. In particular, it follows 
from (4) or (6) Art. 90 that P, is zero 
if Cpe ee 


On substituting this value of y, in the coefficient of v in (2) 
Art. 90, this coefficient becomes 
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Therefore the differential equation (1) Art. 90 of the second 
order is transformed into a differential equation not containing 
the first derivative, by substituting 


ve Paz for y; 


and the transformed Bang is 


= X, 1) 
where Q,= Q—14——iP*, and X,= XeilP™ 


The: new equation (1) may happen to be easily integrable. 
Transforming (1) Art. 90 into the form (1) is called “ removing 
the first derivative.” The student should memorise the above 
values of the new Q, and Xj, in terms of P, Q, X, for then he 
can immediately write down the new equation in 2, without 
the labour of making the substitution in the original equation 
and reducing. 

It may be remarked in passing that this removal of the 
term next to the second derivative is merely an example of the 
general theorem, that the coefficient of the term of (n —1)th 
order in a linear equation 

d"y q”- ly 


das + Gage 


can be removed by substituting yv for y, where 


sat ++ Py = X, 


= fe Pydz 


Yy=e” 


The reader can easily verify this by making the substitution. 
(See Forsyth’s Diff. Hq., Art. 42.) 


Ex. 1. Solve CH 4.1 1 au (te U -+-S\y=0. 


es It \4gd Gah © 
at 
Heresies, Q=-+,--+-§, and hence 11 = eA = af 
x 


4a3 6x3 
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—— 


If the second term be removed, 


aP 6 
Spi eH 7 pra © 
vee * dx LEI 2? 


and hence the transformed equation is 


the solution of which is 
= Cy 
0 = (28 + ae 
Hence the general solution of the given equation is 


y= yw =e? (exes + <t). 


Ex. 2. Solve 427d 5 4x5 + + Oat + dy =O. 


2 
Ex. 3. Solve cee tan 2! 5y=0. 


dy dy ‘ 
2 ae 2 ye ay) 2)y — 0. 
Ex. 4. Solve x an 2(x + %) a + (2? + 2% + 2)y=0 


92. Transformation of the equation by changing the independent 
variable. An equation can sometimes be transformed into an 
integrable form by oe the independent variable. 


dy are ae (1) 


Suppose that = ve es 


is any linear equation of the second order, and that the inde- 
pendent variable is to be changed from @ to z, there being 
some given relation, z= f(a), connecting « and z. 


dy dy dz dy @y(dz\’ dy Wz 
BNC? y= Ge da? 20° at ae! \aa) + de do? 
ay dy 5 
(1) becomes qa tig, t+ ey =X: (2) 
az dz ° 
cease Q a 


da Zs, 
where P,= EIT Qi = EERE: 
GG) 
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P,, Qy Xi, as just expressed, are functions of #; but can be 
immediately expressed as functions of z by means of the rela- 
tion connecting z and a. 

‘Any arbitrary value can be given to P,; but then z must 
be so chosen that it satisfies the first of equations (3). In 
particular, P, will be zero if 


2, 
ae qo that is, if a= \ es [Pea 


Again, the new coefficient Q, will be a constant, a’, by virtue 
of the second of equations (3), if 


a) Q, that is, if az = fi VQ dx. 


42 dy 
Ex. 1. Solve @Y 0. 
da ar x dx ae Sy= 


2 
Find z, such that (Z)= ="; solving, z=+2%. 
lac at x 


Change of the independent variable from zx to z will now give 


ay 


qa USO 


and this has for its solution 
y = Acosz+ Bsinz. 


Hence the solution of the given equation is 
a ee 
y = C; COS— + Co SIN-: 
% x 


Ex. 2. Solve ba + cot ne + 4y cosec? x = 0. 


dy dy 


Ex. 8. Solve x — — 
dat dx 


+ 4 x8y = 25. 


C . wv 1 


Ex. 4. Solve x Pad aie ae me arty = 


93. Synopsis of methods of solving equations of the second order. 
This article is merely a synopsis of all the methods discussed 
thus far in the book that are employed in the solution of equa- 
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tions of the second order. Several of these methods may be 
suitable for solving the same equation. The references are to 
the chapters and articles where the methods are described. 
The student is advised to select a few equations of the second 
order from the articles referred to, and to solve each one in 
two or more different ways. 


An equation of the second order may be 


(a) linear with constant coefficients, [Chap. VI.]; 
(6) a homogeneous linear equation, [Chap. VII.]; 
(c) an exact differential equation, [Arts. 73-75, 76]; 
(d) an equation that does not directly contain the dependent 

variable, [Arts. 76, 78]; 
(e) an equation that does not directly contain the independent 

variable, : [ Arts. 77, 79]; 
(f) in the form 4 = f(y), [Art. 77]; 
(g) an equation, one of whose integrals is known or is easily 

found by inspection, [Arts. 85, 87]; 
(h) factorable into symbolic operators, [Art. 88]; 
() an equation of which two first integrals can be easily 

found, [Art. 89]; 
(j) an equation that can be integrated in series. [Art. 82]. 


If the equation is not in an integrable form, it may be put in 
- such a form by 
(a) so changing the dependent variable, that (1) the coefficient 
of the first derivative will have an assigned value 
[Art. 90]; 
or that (2) (in particular), this coefficient will be zero 
[Art. 91]; 
(b) so changing the independent variable, that (1) the equation 
will be transformed into the linear form with constant 


coefficients, or into the homogeneous linear form 
[Art.-71]; 
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or that (2) the coefficient of the first derivative will have 
an assigned value, and, in particular, the value zero 
[ Art. 92]; 
or that (3) the coefficient of the variable will have an as- 
signed value, and, in particular, be a constant 


[ Art. 92]. 
EXAMPLES ON CHAPTER IX. 
@y  2dy_ i» aly _2dy G 4) a 
ie eae 3. ie she nt Ae 
@y _2dy Mest : : 

Tae ony 4. (1+ ar) SY ane Pt y= 0. 
(~ — Bae —(42—9) 7 1 + 8(@—2)y = 0, e* being a solution. 
Py tip Ones 

' a + bx*y = 0. 
eae yt tty = 0. 
ay 
toa 1) 4(@—1)y =0, given that y = e*is a solution. 

dy 8 
OP at re =a(l — a7)3. 
ae cos «=0, of which y=~ is a solution, 
By | ty a 
2 2 ‘ — 

arr da? oh Rh 9 

(cl eye a en of which y = ce*sin™s ig an integral 
dix? dx Y gr 
dy 


dy 
ae oa a —y=f(x). 


@ 

te 2e(1 +0) Hh 24+ 2(1-+a)y = 28, 
ay a = 
Fo ete -y =0. 


(08 — THY 4 taty = Ox 418! vat(S a) i= 


5, ay dy dy 
ay Th 4 (x we) =i); 19. a ou + ancl Yt ndy = 0. 
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CHAPTER X. 
GEOMETRICAL AND PHYSICAL APPLICATIONS. 


94. Chapter V. was devoted to geometrical and physical 
applications; but the choice of problems for that chapter was 
restricted by the condition that a differential equation of an 
order higher than the first should not be needed in determin- 
ing their solution. The practical problems now to be given 
are of the same general character as those already set; but in 
order to obtain their solution, equations of orders higher than 
the first may be required. 


95. Geometrical Problems. The following can be added to 
the geometrical principles and formule given in Art. 42. 
The radius of curvature in rectangular co-ordinates is 


3 
2)2 
(a 
da 
d’y 
da? 
If the normal be always drawn towards the a-axis, both it 
and the radius of curvature at any point on the curve are 
2, 
drawn in the same direction when y and = at the point are 
Ab 
opposite in sign, and they are drawn in opposite directions 
2, 
when y and agree in sign. This will be apparent on draw- 
da 
ing four curves, one concave upward and one concave down- 
ward, above the #-axis, and two similar ones below this axis. 
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Ex. Find the equation of the curve for any point of which the second 
derivative of the ordinate is inversely proportional to the semi-cubical 
power of the product of the sum and difference of the abscissa and a con- 
stant length a; determine the curve so that it will cut the y-axis at right 
angles, and the z-axis at a distance a from the origin. 

The first condition is expressed by either of the equations 

2 2 2 
dx (a? es a?) dx (a ee x?) 2 
Integrating the first equation, 
dy k2 x 


dz @ V x2 — a2 ee et 
but, by the second condition, = 0 when x=0, and hence c; = 0; this 
gives 
dy # ¢ 
dx @ a 
é y OY yates 
Integrating, y= — a Vait—a?+c; 


but, by the third condition, y = 0 when x = a, and hence c = 0; therefore 
the equation of the curve reduces to 


kx? — aty? = a®ks, 


the equation of an hyperbola with transverse axis equal to 2 a, and conju- 
2 


Had the second equation been taken, the equation of an ellipse, 
kx? + aty? = a?k*, would have been obtained. 


96. Mechanical and physical problems. The following can be 
added to the mechanical principles and formule given in Art. 
48; s, v, @ y, 7, 6, t, have the same signification as before. 


d’s 
— = the acceleration of the moving particle, at any point in its 


path. 


Va 


roe the component of the acceleration parallel to the a-axis. 
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ad? 

= the component of the acceleration parallel to the y-axis. 
dis _| (Gx, (fy hh, 

dt? dt? dt? 

WO _ ‘ 

a the angular acceleration about a fixed point. 


The force acting upon a particle is equal to the product of 
the mass of the particle by the acceleration of the motion 
of the particle due to the force.* 

An attracting force causes negative acceleration, and a re- 
pelling force causes positive acceleration, if the centre of force 
be taken as origin. 


Ex. 1. Find the distance passed over by a moving point when its 
acceleration is directly proportional to its distance from a fixed point, 
the acceleration being directed towards the point from which distance 


is measured. 


Here @s == 2S; 
dt? 


Using the method of Art. 78, 


ds @s__ 942,48 
dt dt? dt 
2 
whence (a = k?(a? — s?), 
dt 
where #2a2 conveniently represents the constant of integration. 
Hence Bol oe kdt ; 
Va — 
integrating, sin-1— =kt+b; 
hence s=asin (kt + 6). 


Also, s can be found directly, without finding by the method in 


Chap. VI. The equation may be written 
(D? + k?)s=0; 


* A particular choice of units is presupposed in this statement. 
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hence s =, sin kt + ce cos kt; 
that is, s= asin (kt+ 5), 
as above. 


Ex. 2. In the case of the simple pendulum of length J, the equation 
connecting the acceleration due to gravity and the angle @ through which 
the pendulum swings is 


d?6 a, 
eras gi = 90, 


when 6 is small. Determine the time of an oscillation. 


Since e* +2a=0, 


a= ercos/4t + casin-y/e 


Let 6 = @) and ce 0 when ¢=0; applying these conditions, ci = 4, 
C2 = 0, and hence 


@ = 8) COS Vit ; that is, =A cos—! a F 
y g ch 


which is the time of swing from @) to @. If @=—@, t= BA ; hence 


g — 
the time of a complete oscillation from 6) to — @) and back again is 2 7 \ eB 
g 


EXAMPLES ON CHAPTER X. 


1. Determine the curve in which the curvature is constant and equal 
to'k. 
2. Determine the curve whose radius of curvature is equal to the 


normal and in the opposite direction. 


8. Determine the curve whose radius of curvature is equal to the 
normal and in the same direction. 


4. Determine the curve whose radius of curvature is equal to twice the 
normal and in the opposite direction. 


5. Find the curve whose radius of curvature is double the normal 
and in the same direction. 


6. Determine the curve whose radius of curvature varies as the cube 


of the normal. ; 
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7. Find the curve whose radius of curvature varies inversely as the 
abscissa. 

8. Find the distance passed over by a moving particle when its 
acceleration is directly proportional to its distance from a fixed point, 
the acceleration being directed away from the point from which distance 
is measured, 

9. Find the distance passed over by a particle whose acceleration is 
constant and equal to a, vo being the initial velocity, and so the initial 
distance of the particle from the point whence distance is measured. 

10. Find the distance passed over by a particle when the acceleration 
is inversely proportional to the square of the distance from a fixed point. 

11. Find the distance passed over by a body falling from rest, assum- 
ing that the resistance of the air is proportional to the square of the 
velocity. 

12. The acceleration of a moving particle being proportional to the 
cube of the velocity and negative, find the distance passed over in time ¢, 
the initial velocity being vo, and the distance being measured from the 
position of the particle at the time ¢ = 0. 

18. The relation between the small horizontal deflection @ of a bar 
magnet under the action of the earth’s magnetic field is 


Af? . He =0, 
dt 


where A is the moment of inertia of the magnet about the axis, WM the 
magnetic moment of the magnet, and H the horizontal component of the 
intensity of the field due to the earth. Find the time of a complete 
vibration. 

14. In the case of a stretched elastic string, which has one end fixed 
and a particle of mass m attached to the other end, the equation of 
motion is 


where 7 is the natural length of the string, and e its elongation due to 
aweight mg. Find s and v, determining the constants so that s = so at 
the time ¢ = 0, and v= 0 when t= 0. 

15. A particle moves in a straight line under the action of an attrac- 
tion varying inversely as the (2)th power of the distance. Show that the 
velocity acquired by falling from an infinite distance to a distance a from 
the centre is equal to the velocity which would be acquired in moving 


from rest at a distance a to a distance ny 
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16. A particle moves in a straight line from rest at a distance a 
towards a centre of attraction, the attraction varying inversely as the 
cube of the distance. Find the whole time of motion. 

17. The differential equation for a circuit containing resistance, self- 
induction, and capacity, in terms of the current and the time, is 
igen Cone il 
+= 4+—— =-flC 
dt? Ldt LC zp) 
J (0) being the electromotive force. Find the current 7. 


18. The differential equation for the above circuit in terms of the 
charge of electricity in the condenser is 


dq , Rdgq q 1 
= = Ene 
dt? = L dt 7.6 rr 


Find the charge q. 


Gi. Rd. 4 
19°) Solve —— = = O when h-C = 4 
wan Paleo ee 


: idt 
20. Solve Z a+ Ms = 0, the differential equation which means that 


the self-induction and capacity in a circuit neutralize each other. Deter- 
mine the constants in such a way that J is the maximum current, and 
4 =0 when t= 0. 

(The given equation, on differentiation, reduces to a + =109) 

21. When the galvanometer is damped, the equation of motion may 
be written : 

a0 de 9 f 
aa ae (@—a)=0, 
a being the deflection of the needle from the position from which angles 
are measured, when in its position of equilibrium, the factor & depending 
on the damping, and w? on the restoring couple. Find the position of the 
needle at any instant. 
(Emtage, Electricity and Magnetism, pp. 179, 180.) 


* 22. Find the equation of the elastic curve for a cantilever beam of 


uniform cross-section and length J, with a load P at the free end, the 
differential equation being 


EI“ —— Px, 


where J is the moment of inertia of the cross-section with respect to the 


* Merriman, Mechanics of Materials, pp. 72, 73. 
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neutral axis, and # is the coefficient of elasticity of the material of the 
beam. (The origin being taken at the free end of the beam, the z-axis 


being along its horizontal projection, and the y-axis being the vertical, 
oe =0 when «=/,and y=0 when x=0. These conditions are suffi- 


cient to determine the constants. ) 


* 23. Find the elastic curve when the load is uniformly distributed 
over the beam described in Ex. 22, say w per linear unit, the differential 
equation being 


+ 24. Find the elastic curve for the beam considered in Ex. 23, when a 
horizontal tensile force @ is applied at the free end, the differential equa- 


tion being 


a 
HIS = Qy — } we’, 


* Merriman, Mechanics of Materials, pp. 72, 78. 
+ Merriman and Woodward, Higher Mathematics, Prob. 105, p. 153. 
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CHAPTER XI. 


ORDINARY DIFFERENTIAL EQUATIONS WITH 
MORE THAN TWO VARIABLES. 


97. So far equations containing two variables have been con- 
sidered. It is now necessary to treat a few forms containing 
more than two variables. Such equations are either ordinary 
or partial, the former having only one independent variable, 
and the latter more than one. In this chapter ordinary differ- 
ential equations will be discussed. 


98. Simultaneous differential equations which are linear. First 
will be considered the case in which there is a set of relations 
consisting of as many simultaneous equations as there are 
dependent variables; moreover, all the equations are to be 
linear. 

By following a method somewhat analogous to that employed 
in solving sets of simultaneous algebraic equations that involve 
several unknowns, the dependent variables corresponding to the 
unknowns, there is obtained, by a process of elimination, an 
equation that involves only one dependent variable with the 
independent variable; and from this newly formed equation an 
integral relation between these two variables may be derived. 
Then a relation between a second dependent variable and the 
independent variable can be deduced, either (1) by the method 
of elimination and integration employed in the case of the first 
variable; or (2) by substituting the value already found for 
the first variable, in one of the equations involving only the 
first and second dependent variables and the independent 
variable. The complete solution consists of as many indepen- 
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dent relations between the variables as there are dependent 
variables. 
The following example will make the process clear: 


Ex. 1. Solve the simultaneous equations, 


dx , dy 
1 +—~+2¢+y=0. 
@) dt dt 2 


(2) Yi5243y=0. 
dt 
Differentiation of (2) gives 


dy dy _ 
3 
Oe aries 5& a 3 eres 
These three equations suffice for the elimination of x and a ; this 
t 
elimination is effected by multiplying the first equation by — 5, the second 
by 2, the third by 1, and adding; the result is 


dy 
(4) err Al 


Solving (4), 
y= Acost+ Bsint; 


and substituting this value of y in (2), 


= 24LZB cost + 42 B sin. 


By using the symbol D, which was employed in Chap. VI., the elimina- 


tion can be effected more easily. On substituting D for £, the given 


equations become 
(D+ 2)e+(D+1)y=0 


64+(D+3)y=0. 
Eliminating x as if D were an algebraic multiplier, 
(D? + 1)y =9, 
which is equation (4); the remainder of the work is as above. 


If y had been eliminated instead of «, the resulting equation would 


have been 
, (D2 + 1)x=0 


whence x= A'cost+ B’sint; 
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substitution of this value in 
dz 
6) ——3¢—2y7—0 
(5) at y =9, 
which is (1) minus (2), gives 
es ’ 
YY =— SBA sine + FF cost, 


Substitution is made in (5), because it is easier to derive the value of y 
from it than from (1) or (2). 
The second form of solution comes from the first on substituting A’ 


3A+B and B! pee ee! 


for — , the coefficients in the first value of 


xz. In general the constants are arbitrary in the value of only one of the 
dependent variables. 


Ex. 2. Solve oT + xy=0 


dy 
—~—24"—5 0 
dt a 
Ex. 3. Solve B+ 2n— By =t | 
dy —3a42 | 
& +2y=e 
Ex. 4. Sa eee 
s2 47 4 3404 By =e 


Ex. 5. Solve Ge 84 —4y=0 
dt? 


vy + 2+ y=0 

99. Simultaneous equations of the first order. Simultaneous. 
equations of the first order and of the first degree in the 
derivatives can sometimes be solved by the following method, 
which is generally shorter than that shown in the last article. 
Equations involving only three variables will be considered; 
the method, however, is general, and can be applied to equa- 
tions having any number of variables. 
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The general type of a set of Ertiltancnes aAeaLiOnE of the 
first order between three variables is 


a eee, @) 
where the coefficients are functions of 2, y, z. 
These equations can be expressed in the form 
dx dy_ dz 
== 2) 


Be Oak 
where P, Q, R, are functions of 2, y, z; for, on taking zas the 
independent variable and solving equations (1) for “ and “4, 

: Zz Z 
da _ QR, — QR, dy _ RP, — P,R, 
dz P,Q, — PQs’ dz P,Q, — PQ)’ 


ROE re Se = Si yoeey eee 
G0. OR RP, a RP, P,Q: ae 1 Aa 


which is the form (2) above. 


whence 


In what follows, equations (2) will be taken as the type of 
a set of simultaneous equations of the first order. 

If one of the variables be absent from two members of (2), 
the method of procedure is obvious. For example, suppose 
that z is absent from P and Q; then the solution of 

ie 
. Pp @ 
gives a relation between x and y, which is one equation of the 
complete solution. This equation may enable us to eliminate 
x or y from one of the other equations in (2), and then another 
integral relation may be found; this will be the second equa- 
tion of the solution. 
Since, by a well-known principle of algebra, the equal frac- 


, are also equal to 
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lde+mdy+ndz lI'dx + m'dy + n'dz Bee 
iP+mQ+nkR’ UP+m'Q4+n'R’ ; 
the system of equations 
dx dy _dz_lda+mdy+ndz_I'dx+m'dy + n'dz (3) 
P- Q R iP+mQink UP+m'Q+n'R’ 
are all satisfied by the same relations between 2, y, z, that 
satisfy (2). 

It may be possible by a proper choice of multipliers, J, m, n, 
l', m', n', ete., to obtain equations which are easily solved, and 
whose solutions are the solutions of (2). In particular, J, m, n, 
may be found such that 


IiP+mQ+nRk=0, (4) 


and consequently 
ldx + mdy +ndz=0. (5) 


If idx + mdy + ndz be an exact differential, say du, then 
. =O 
is one equation of the complete solution. 


If U', m', n', can be chosen so that l'P+ m'Q + n'R = 0, and 
l'dx + m'dy + n'dz is at the same time an exact differential, dv, 
then, since dv is also equal to zero, 

p= 'D 


is the second equation of the complete solution. The two com- 
ponent solutions must be independent. 


Ex. 1. Solve the simultaneous equations ee ee 
x2 —y2®— 22 2xy 2xz 


The equation formed by the last two fractions reduces to 


dy _ dz 

ye: 
which has for its solution 

Wi Oe 


Using x, y, 2, as multipliers like J, m,'n, above, 


da — dy _ dz _xdx+ydy+zdz 
a2?—y2— 22 Qoy Qaz (a2 + y2 + 22) — 
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The equation formed by the last two fractions has for its solution 
w+ y2 + 22 = be. 


The complete solution consists of these two independent solutions. 


Ex. 2. Solve pe ee OY i Oe 
mez—ny ne—lz ly—me 


By using the multipliers 7, m, n, one gets the equal fraction 


idx + mdy+ndz. 


0 
therefore ldx+ mdy+ndz=0; 
whence la + my + nz = ¢}. 


The multipliers x, y, z, used in a similar manner, give 
adx+ydy+z2dz=0, 
whence x? + y2 + 22 — k2, 
These two integrals form the complete integral of the set of equations. 


ada _ dy _ dz, 


Ex. 8. Solve a 
Une G2 UE 

Ex. 4. Solve dx — dy = dz | 
x2 y? nay 
CM GIT) 2. NHS . 

Ex. 5. Solve Pre za Bere 

Mx. @ Solve 0% __0oy > ete 


(b —c)yz (t= ajen (a— b)y 


100. The general expression for the integrals of simultaneous 
equations of the first order. If the first member, 


idx + mdy+ndz, 
of (5) Art. 99 be an exact differential, du, then, since 


ou Ou Ou 
7 See (i, ; — li —_— dz 
ae Oa ea a dz” 


: 0 Ou du ; 4 
1, m, n, are proportional to ae zy ay? respectively ; and there- 
fore, (4) Art. 99 may be written 
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Ou 


ipee2 
0x 


sg oer oe. (1) 
oy Oz 
Hence, if w= a be one of the integral equations of the sys- 
tem (2) Art. 99, then u = a also satisfies (1). 
Conversely, if «=a be an integral of (1), it is also an inte- 
gral of the system (2) Art. 99. For, since the denominator of 
du du du 
—ad —d —d 
0x te oy aoe Oz : 
Ou Ou du’ 
P— eet Ep 
Ox ey oy = 0z 
at hs Ghe Gi) Gk es. 
which is formed by means of 7 Q es and the multipliers 
os oe oe. is thus 0, the numerator also must equal zero. 
dx dy Oz 
But the numerator is the total differential of u, and hence 
u =a is an integral of the system (2). 
' Therefore, in order that w=a may be an integral of (1), it 
is necessary and sufficient that «=a be an integral of the 
system (2) Art. 99, and conversely. 
Moreover, any function whatever of the wu and the v of Art. 
99 is also a solution of (1); for example, 


(u,v) = (a,b) =c, or d(u, v) = 90, 


which is equally general, since c can be involved in the arbi- 
trary function. This can be verified directly. Hence, if 


U1), Vi—105 
be independent integrals of the system (2) Art. 99, 
$ (u,v) =0 
is the general expression for the integrals of these equations. 


The arbitrary functional relation may just as well be written 
in the form w=f(v). This deduction will be used in Art. 115. 


101. Geometrical meaning of simultaneous differential equations 
of the first order and the first degree involving three variables. 
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Equations (1) or (2) Art. 99 will determine, for each point 


dl. i : : : 
and ae. that is, these differential 
dx dx 


equations determine a particular direction at each point in 
space. Therefore, if a point moves, so that at any moment the 
co-ordinates of its position and the direction cosines of its line 
of motion (these cosines being proportional to da, dy, dz, and 
hence to P, Q, R, by (2) Art. 99) satisfy the differential equa- 
tions, then this point must pass through each position in a 
particular direction. Suppose that a moving point P starts at 
any point and moves in the direction determined for this point 
by the differential equations to a second point at an infinitesi- 
mal distance; thence, under the same conditions toa third point; 
thence to a fourth point, and so on; then P will describe a 
curve in space, whose direction at any one of its points and the 
co-ordinates of this point will satisfy the given differential 
equations. If P start from another point, not on the last 
curve, it will describe another curve; through every point of 
space there will thus pass a definite curve, whose equation 
satisfies the given differential equations. These curves are 
the intersections of the two surfaces which are represented by 
the two equations forming the solutions; for, these two equa- 
tions together determine the points and the ratios of da, dy, dz, 
thereat which satisfy the differential equations. Moreover, 
the curves are doubly infinite in number; for they are the 
intersections of the surfaces represented by the independent 
integrals w= a, v=), and each of these equations contains an 
arbitrary constant which can take an infinite number of values. 

Thus, the locus of the points that satisfy the differential 
equations of Ex. 1, Art. 99, is the curves, doubly infinite in 
number, which are the intersections of the system of planes 
whose equation is 


(a, y, 2), definite values of 


y= ae, 
with the system of spheres whose equation is 


e+ oy? + 2 = ba; 
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and the locus of the points that satisfy the equations of Ex. 2, 
Art. 99, is the curves which are the intersections of all the 
planes represented by 

le+ my + nz=c, 


ce having an infinite number of values, with all the spheres 
e+ y+ ek’, 
k having an infinite number of values. 
102. Single differential equations that are integrable. Con- 
dition of integrability. The equation 
Pdx + Qdy + Rdz = 0 (1) 
has an integral uU=4, (2) 


when there is a function u whose total differential dw is equal 
to the first member of (1), or to that member multiplied by a 
factor. If (1) have an integral (2), then, since 


dau dep 4 ay 4 MM ae 
Ox oy 


0z 
: du du du : 
P, Q, R, must be proportional to —, —, —; that is, 
Ox dy Oz 

Ou 
Pai 
. da 
Sow 
rae 
Ou 
Rees 
4 Oz 


These three conditions can be reduced to one involving the 
coefficients P, @, R, and their derivatives. On differentiating 
the first of these three equations with respect to y and 2, the 
second with respect to z and a, and the third with respect to 
x and y, there results, 


<, 
x 


+ 
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0 oP 0 ow 
js 
oy Moy dy daxdy = 974 ars 


du, dQ du du, OR 
—— =R 
Q; ait Oy dz Bye tie 
0 OR Wu 0 oP 
R- =p 
pO oi np one eiicme aes 


whence, on rearranging, comes 


(2P._90) 9 _ pie 


dy dx Ox oy 
SESE any al Le 
“(Ss aes dy ox 
OR 9P\ _ pop R : 
Ox oz Oz Ox 


On multiplying the first of the last three equations by R, the 
second by P, the third by Q, and adding, there is obtained, 


EM re(E-E)a(E-B)-0 


the relation that must exist between the coefficients of (1) 
when it has an integral (2). 

Conversely, when relation (3) is satisfied, equation (1) has 
an integral;* and hence (3) is the necessary and sufficient 
condition that (1) be integrable. It is called the condition or 
criterion of integrability of the single differential equation (1) ; 
and is easily remembered, for P, Q, R, x, y, 2, appear in it in a 
regular cyclical order. 


103. Method of finding the solution of the single integrable 
equation. Suppose that the condition for the integrability of 


Pdx + Qdy + Rdz = 0 (1) 


* For proof of this, see Note H. 
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is satisfied; a method has now to be devised for finding its 
solution. Pda can only come from the terms of the integral 
that contain 2, Qdy from the terms that contain y, and Rdz 
from the terms that contain z. Hence the integral of (1) is 
found in the following way: 

Consider any one of the variables, say 2, as constant, that is, 
take dz = 0, and integrate the equation 


Pda + Qdy = 0. (2) 


Put the arbitrary constant of integration that must appear 
in the integral of (2) equal to an arbitrary function of z. This 
is allowable because the arbitrary constant in the integral of 
(2) is a constant only with respect to # and y. On differen- 
tiating the integral just found, with respect to a, y, and z, and 
comparing the result with (1), it will be possible to determine 
the constant appearing in the integral of (2) as a particular 
function of z. 

Equations which are homogeneous in 2a, y, z, like those in 
Art. 9 in a, y, are always integrable. The initial step in soly- 
ing these equations is the substitution of zu for x, and of 2v 
for y.* 

Nore. That an equation of the form 


Pdx + Qdy + Rdz+ Tdi + ---=0, 


involving more than three variables, may have an integral, 
condition (3) Art. 102 must hold for the coefficients of all the 
terms taken by threes. All the conditions thus formed are, 
however, not independent.t 


Ex. 1. Solve (y+ z)de+(z+2)dy +(a+ y)dz = 0. 
Here, the condition of integrability is satisfied. 


* See Johnson, Differential Equations, Art. 250. 

+ See Johnson, Differential Equations, Arts. 252-254; Forsyth, Differ- 
ential Equations, Arts. 163,164. For a complete proof of these proposi- 
tions, see Forsyth, Theory of Differential Equations, Part I., pp. 4-12. 


AVY SAAN 


ih > ale a a) 


Veer at. eS b pies ties ea 
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Suppose that z is a constant, then dz =0, and the equation becomes 
(y+z2)du+(z2+a)dy=0; 
and this on integration yields 
Y+2)(2+2)=A= (2). 
Differentiation with respect to 2, y, 2, gives 


(y+ 2)dx +(e + dy + (a+ y)de + 222 — Baz =o. 
1 


Comparison with the given equation shows that 
2z2dz—d¢=0; 
whence (2) = 24+ c% 
Therefore, Yytz2\(24+ea)=240c?; 


or, reducing, xy + yz + zz = c? is a solution of the given equation. 
This example can be solved more easily by rearranging the terms in 
the following way : 


ady+ydxe+ydz+zedy+z2dx+udz=0, 
where the integral is seen at a glance to be 
ry + yz+2n= 02. 
It is well to try to obtain the integral by rearranging the terms,* before 


having recourse to the regular method. 


Ex. 2. Solve eee tay hed ae edn—% dz 4 ax2da +2 by dy+cdz=0. 
(a? + y2+ 27) 2 ee a g2 


Here there is no need to apply the condition of integrability, for the 
several parts are obviously exact differentials ; the integral is immediately 
seen to be 


Var + Toe + tan-1 4 ace + by? ++ cz =k. 
y z 


Ex. 8. Solve (y+ z2)du + dy+dz=0. 

Ex. 4. Solve zydx = zady + y?dz. 

Ex. 5. Solve (242+ 2ay + 2022+ 1)dx+ dy+2z2dz=0. 
Ex. 6. Solve (y? + yz)dx + (xz + 2*)dy + (y? — ay)dz=9. 
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104. Geometrical meaning of the single differential equation 
which is integrable. Suppose that the equation 


Pdu + Qdy + Rdz =0 (1) 
satisfies the condition of integrability, and that its solution is 
I (a, ¥, 2) = C. (2) 


Equation (2) represents a single infinity of surfaces, there 
being one arbitrary constant. This constant can be determined — 
so that (2) will represent the surface which passes through any 
given point of space. Ifa point is moving upon this surface in 
any direction, the co-ordinates of its position and the direction 
cosines of its path at any moment, which are proportional to 
dx, dy, dz, satisfy (1), since (2) is the integral of (1). Also for 
each point (a, y, 2) there will be an infinite number of values 

; dy 


of — and a which will satisfy (1); therefore, a point that is 
Zz Zz 


moving in such a way that its co-ordinates and the direction 
cosines of its path always satisfy (1) can pass through any 
point in an infinity of directions. But, when passing through 
any point, it must remain on the particular surface represented 
by the integral (2) which passes through the point; hence all 
the possible curves, infinite in number, whieh it can describe 
through that point must lie on that surface. 

It has been shown in Art. 101 that a point which is moving 
subject to the restrictions imposed by the two.equations (1) 
Art. 99 can describe only one curve through any one point; 
on the other hand, a point that is moving subject to the restric- 
tion of a single integrable equation can describe an infinity of 
curves through that point; all the latter curves, however, lie 
upon the same surface. 

For example, a point passing through the point (1, 2,3) in such 
a direction as to satisfy the equations of Ex. 1, Art. 99, must 
move along the intersection of the plane having the equation 


oY = 22 
and the sphere whose equation is 
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A point moving so as to satisfy the equation of Ex. 1, Art. 
103, can pass through (1, 2, 3) in an infinity of directions, 
but all these possible paths lie upon the surface having the 
equation 

xy + yz + ze = 11. 


105. The locus of Pdx + Qdy + Rdz= 0 is orthogonal to the 
cect 2. The equation 


Q Fk 
Pda + Qdy + Rdz = 0 (1) 


means, geometrically, that a straight line whose direction co- 
sines are proportional to da, dy, dz, is perpendicular to a line 
whose direction cosines are proportional to P, Q, R.* There- 
fore, a point that is moving subject to the condition expressed 
by (1) must go in a direction at right angles to a line whose 
direction cosines are proportional to P, Q, R. 
On the other hand, the equations 
dx dy _ dz 
oh (2) 


- mean, geometrically, that a straight line whose direction co- 
- sines are proportional to dx, dy, dz, is parallel to a line whose 
- direction cosines are proportional to P, Q, R. Therefore, a 
- point that is moving subject to the conditions expressed by 


(2) must go in a direction parallel to a line whose direction 
cosines are proportional to P, Q, &. Therefore, the curves 
traced out by points that are moving subject to the condition 
(1) are orthogonal to the curves traced out by points that 
are moving subject to the conditions (2). The former curves 


; are any of the curves upon the surfaces represented by (1); 


therefore the curves represented by (2) are normal to the 


surfaces represented by (1). If (1) be not integrable, there 


*C. Smith, Solid Geometry, Art. 24. 
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is no family of surfaces which is orthogonal to all the lines 
that form the locus of equations (2). 

The principle deduced in this article will be employed in 
Art. 118 of the next chapter. 


106. The single differential equation which is non-integrable. 
When the condition of integrability is not satisfied for 


Pdx + Qdy + Rdz = 0, (1) 


there is no single relation between 2, y, 2, as, for example, 
ST (@, y, 2) =e, that will satisfy (4). 
If, however, there be assumed some integral relation, 


f(x, Y, %) = 4, (2) 


which on differentiation gives the differential relation 
dg dg dg 
— dx + — dy +——dz=0 3 
Ox Bese SAE ; @) 


two integral relations can be found which together satisfy (1) 
and (3), this being the case discussed in Art. 99. Of course, (2) 
is one of these relations. 

Suppose that F(a, y, 2) =6 (4) 


is a relation which with (2) forms the complete solution of 
equations (1) and (3). In Art. 101 it was shown that the 
locus of the complete solution of (1) and (8) consists of the 
curves of intersection of (2) and (4); hence, geometrically, this 
solution of (1) amounts to finding the curves satisfying (1) that 
lie on the surfaces represented by (2). 

Ex. The equation 


() nde +ydy + exji—" — Fae =0 
eee 
is one for which the condition of integrability is not satisfied. Suppose 
that the relation 
at fo oe 
(2) e+ a ae 
be assumed. 
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In virtue of (2), (1) may be written in the form 
(83) xdx+ydy+2dz=0; 
whence (4) w+ y+ 22 = e?. 

Thus (2) with (4) gives a solution of (1). Hada relation other than 
(2) been assumed, a co-relation other than (4) would have been obtained. 
The geometric interpretation is, that the lines upon the ellipsoid repre- 
sented by (2) which satisfy (1), have been determined; and have been 


found to be the intersections of the family of spheres whose equation is 
(4) with that ellipsoid. 


EXAMPLES ON CHAPTER XI. 


a 9 Qa +2y =Be g, 2fY_@ _gy—9% 
dt dx? dx 
39% Vion ey a4seX. 2 +4%— Sie eit 
GE rae ae dix 
2. 4294 on+ Bly =e 4. Ge Ae 4 Byat 
dt dt 
gt Wt o4y =8. Yi oet by =e. 
t dt dt 


5. tdx=(t —2a)dt 
tdy =(tx + ty + 2x — t)dt. 
6. «2dx? + y2dy2 — 22dz? + 2xy dx dy = 0. 
7. (xy — y® — y2z)dx + (ay? — az — x8) dy + (ay? + xy)dz = 0. 
8. (y2+ ye + 2*)du + (a? + xz + 2*)dy + (a? + xy + y?)dz = 0. 
9. (yz + xyz)du + (2% + xyz) dy + (ay + xyz)dz = 0 
: 10. 2(y + z)dx + 2(u—x)dy + y(a — u)dz + yy + z)du =0. 
11, (Qa+y2?+2xz)du + 2 xydy + xdz = du. 
Dia. 2de+ (w—a)de ={h? — 2 —(«@ — a) Hay. 


x 
13. C24 4a + y= te 14. a 
dy 2 Py 2 — 0 
+y—2%=cos*t. Yet . 


dt? dt? 
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dx dx __dy _ dz 


15. ep ee 16. xX -¥ Bes 
WY — iz — nx X= an + by + ce +a 
Y=a2+by+ceéz2+d! 
2 = ma — ly Z=ala + byt clz 4 all. 


17. Show that the integrals of the system 
oe ae by + ¢, oY = ale + byte, 
dt dt 


are (a + mia’) (a + my) + ¢+ mec! = Ayelet, 


(@ + mea!) (% + may) + € + moc! = Agelatmea)t , 
where m1, mo, are the roots of 
a'm? + (a— b!)m—bB=0; 
and obtain a similar solution for the system 
dx ay ' 
—“=ax+ by, —=a'x+ d'y. 
de ” ae u 


(Johnson, Diff. Hq., Ex. 16, p. 269.) 


18. Find the equation of the path described by a particle subject only 
to the action of gravity, after being projected with an initial velocity v, in 
a direction inclined at an angle ¢ to the horizon. 


19. Determine the path of a projectile in a resisting medium such as 
air when the retardation is c times the velocity, given that the initial 
velocity is vp) in a direction inclined at an angle ¢ to the horizon. 


20. Find the path described by a particle acted upon by a central force, 
the force being directly proportional to the distance of the particle. 


' 21. The two fundamental equations of the simple analytical theory 
of the transformer are 


Ti di. 
Ryiy + Iya t M us = 41, 


Rytg + Ty NO, 
t dt 
where 7%, %, denote the currents, R,, Rs, the resistances, Z;, Le, the 
coefficients of self-induction of the primary and secondary currents re- 


spectively, e; the impressed primary electromotive force, and M the 
mutual induction. 
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Show that, e, ti, t2, and ¢ being variable, the differential equations for 
the primary and secondary currents respectively are, 


" . 
(LaLa ~ M*)T" + (Iya + Zak) i+ RiBaty = Rees + 14%, 


(Lae — M2) a + (LaB2 + Lehr) © 2 be ives mS. 
(Bedell, The Principles of the Transformer, Chap. VI.) 


22. The general equations for electromotive forces in the two circuits 
of a transformer with capacities c, and cy being 


dit di 
Gn ye 
io ae 


é=fi)= 


igdt di di 
0 of Rots = Lo? 

a + Lise, + Le ae = at’ 
where é, 71, t2, ¢, are variable, show that the differential equations for the 
primary and secondary currents are 


2 dtiy Bi In, = d Gt 
ae 2) oat 2 ED) ——-- + Ri Re 
(1 L2 — M?) ai! + (Ry Le + Rel) 7B ts ee 


no ek ea gece © f'()+ Ref") + Inf"). 
a) dt €1C2 


din 


a 
(aa Do eee nee. 124 RyR2) 


Cy dt €4Ce 


(Bedell, The Principles of the Transformer, Chap. XI.) 
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CHAPTER XII. 
PARTIAL DIFFERENTIAL EQUATIONS. 


107. efinitions. Partial differential equations are those 
which contain one or more partial derivatives, and must, there- 
fore, be concerned with at least two independent variables.* 

The derivation of partial differential equations will be dis- 
cussed in Arts. 108, 109; equations of the first order will be 
considered in Arts. 110-123; and those of the second and 
higher orders in the remaining part of the chapter. These 
equations, excepting the ones treated in Arts. 117, 134-136, 
will involve only three variables. In what follows, w and y 
will usually be taken as the indepenglent variables, and z as 


dependent; the partial differential coefficients oe = will be 
Ox dy 
denoted by p and q respectively. 


108. Derivation of a partial differential equation by the elimi- 
nation of constants. Partial differential equations can be 
derived in two ways: (a) by the elimination of arbitrary con- 
stants from a relation between a, y, z, and (0) by the elimination 
of arbitrary functions of these variables. To illustrate (a) take 


$ («, Y; % Ay b) = 0 | (1) 


a relation between a, y, z, the latter variable being dependent 
upon «and y. In order to eliminate the two constants a, b, 


* Equations with partial derivatives were at first studied by D’ Alembert 


(see p. 173), and Euler (see p. 64), in connection with problems of 
physics. 
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two more equations are required. These equations can be 
obtained from (1) by differentiation with respect to a and ¥; 
they will be 

dd , Od dd , Od 

SL —_ pp = 0 ——- = =v. 

a On apes age : 


By means of these three equations, a and b can be eliminated, 
and there will appear a relation of the form 


F(a, u, 2, D, qj =0, (2) 
a partial differential equation of the first order. 


In (1) the number of constants eliminated is just equal to 
the number of independent variables, and an equation of the 
first order arises. If the number of constants to be eliminated 
is greater than the number of independent variables, equations 
of the second and higher orders will, in general, be derived. 
The following examples will illustrate this. In these exam- 
ples, zis to be taken as the dependent variable. 


Ex. 1. Form a partial differential equation by the elimination of the 
constants h and & from 
(a—h)?+(y—k)?4+2=c2, 
Differentiating with respect to x and y, 
x—-h+zp=0, 
y—k+z2q=0. 
Substituting the values of x — h, y — k from the last two equations in the 
given equation, Apis P41)=e. / 
Ex. 2. Form the partial differential equation corresponding to 
z=axn+ by+ab. 


Ex. 3. Eliminate a and } from z= a(#+ y)+ 0. 

Ex. 4. Eliminate a and b from z= aw + ay? + b. 

Ex. 5. Eliminate a and b from z=(% + a)(y + b). 

Ex. 6, Form a partial differential equation by eliminating a, b, c from 


92 y? 2 
a 2 Go 
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109. Derivation of a partial differential equation by the elimina- 
tion of an arbitrary function. ‘To illustrate (0) of Art. 108, sup- 
pose that w and v are functions of @, y, 2, and that there is a 
relation between u and v of the form 

p (u, v) = 0, (1) 
where ¢ is arbitrary. The relation may also be expressed in 
the form w= f(v), where fis arbitrary. It is now to be shown, 
that, on the elimination of the arbitrary function @ from (1), 
a partial differential equation will be formed; and, moreover, 
that this equation will be linear, that is, it will be of the first 
degree in p and g. 

Differentiation of (1) with respect to each of the independent 
variables a and y gives 


dp (du, du) , 96/30, 9°) _ 9 
me ae) er (at? a -_ 
Ob (du, du) , Ab(dv , dv) _ 
du oe a 152) 15s ee : a = 
Elimination of se. st, from these two equations results in 


Ou Ou Ou du\ (dv ov 
e TP ae rg 5a) & ag a eg ; 


and this can be rearranged in the form 


Pp+ Qq= R, (2) 
where P= cu OU Esor eee 
dy dz Oz dy 
g— du dv _ au av 
dz Ox da dz’ 
_ du dv _ du dv 
Ox dy dy dx 


Thus, from (1), which involves an arbitrary function , a par- 


tial differential equation (2) has been obtained, which does not 
contain ¢ and is linear in p and gq. 
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When the given relation between a, y, 2 contains two arbi- 
trary functions, the partial differential equation derived there- 
from will, except in particular cases, involve partial derivatives 
of an order higher than the second.* 

Ex. 1. Eliminate the arbitrary function from z= ep(a — y). 

Differentiating with respect tox, p= evg!(a—y). 

Differentiating with respect toy, q = newp(x — y)—e™g!(% — y); 
and, therefore, Qq=nz—p, 
that is, ptq=nez. 

Ex. 2. Form a partial differential equation by eliminating the arbi- 
trary function from z= F(a? + y?). 

Ex. 3. Eliminate the function ¢ from lx + my + nz = $(a2 + y2+ 22). 

Ex. 4. Eliminate the function ffrom z= y? + 2f(5 + log v): 

Ex. 5. Eliminate the arbitrary functions f and ¢ from 

z=f (a+ ay)+ o(@ — ay). 
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110. The integrals of the non-linear equation: the complete 
and particular integrals. In Art. 108 it was shown how the 
partial differential equation 

F(a, Y, % Ps q) = 0 (1) 
may be derived from 
p(x, y, 2, a, b) = 0, (2) 

Suppose, now, that (2) has been derived from (1), by one of 
the methods hereafter shown; then the solution (2), which has 
as many arbitrary constants as there are independent variables, 


is called the complete integral of (1). 
A particular integral of (1) is obtained by giving particular 
values to a and 6 in (2). 


* See Edwards, Differential Calculus, Arts. 509-514; Williamson, 
Differential Calculus, Arts. 315-819; Johnson, Differential Equations, 


_ Arts, 299-301. 
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111. The singular integral. The locus of all the points 
whose co-ordinates with the corresponding values of p and q 
satisfy (1) Art. 110, is the doubly infinite system of surfaces 
represented by (2). The system ‘is doubly infinite, because 
there are two constants, a and 0b, each of which can take an 
infinite number of values. Since the envelope of all the sur- 
faces represented by ¢$(a, y, Z, a, 6) =0 is touched at each of 
its points by some one of these surfaces, the co-ordinates of 
any point on the envelope with the p and the q belonging to 
the envelope at that point must satisfy (1); and, therefore, 
the equation of the envelope is an integral of (1). The equa- 
tion of the envelope of the surfaces represented by (2) is 
obtained in the following way: * 

Eliminate a and } between the three equations, 


¢$ (a, Y, %, a, b) =0, 


dp _ 
da ? 
do _ 4 
db : 


and the relation thus found between a, y, z is the equation of 
the envelope. This relation is called the singular integral; it 
differs from a particular integral in that it is not contained in 
the complete integral; that is, it is not obtained from the com- 
plete integral by giving particular values to the constants. 
(Compare Arts. 32, 33.) 


112. The general integral. Suppose that in (2) Art. 110, one 
of the constants is a function of the other, say b= f(a), then 
this equation becomes 


p (a, Ys &% Ay F(a) = 0, (1) 


which represents one of the families of surfaces included in 
the system represented by (2). The equation of the envelope 


* For proof see C. Smith, Solid Geometry, Arts. 211-215; W. S. 
Aldis, Solid Geometry, Chap. X, 
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of the family of surfaces represented by (1) will also satisfy 
(1) Art. 110, for reasons similar to those given in the case of 
the singular integral. 

Moreover, this equation will be different from that of the 
envelope of all the surfaces, and it is not a particular integral. 
It is called the general integral ; and it is found by eliminating 
a between 


$ (a, Y, % a, f(@)) = 0, 


and go 0. 
da 

These two equations together represent a curve, namely, the 
curve of intersection of two consecutive surfaces of the system 
(a, y, 2, a, f(a)) =0. The envelope of the family of surfaces, 
being the locus of the ultimate intersections of the surfaces 
belonging to the family, that is, of the intersections of consecu- 
tive surfaces, contains this curve to which the name charac- 
teristic of the envelope has been given. Hence the general 
integral may be defined as the locus of the characteristics. 

Other relations may appear in the process of deriving the 
singular and the general integrals from the complete integral, 
but it is beyond the scope of this work to discuss such relations. 
When one has performed the operations necessary to find the 
singular and the general integrals, he should test his result by 
trying whether it satisfies the differential equation. (Compare 
Arts. 33-38.) 

In the case of every equation, the general integral and the 
singular integral, as well as the complete integral, must be 
indieated or the equation is not considered to be fully solved. 
The complete integral is to be found first, and from it the other 
two are to be derived.* It is evident that the locus of the 
singular integral will be the envelope of the loci of all the 
other integrals, of the general as well as of the complete. 


* The distinction between the three kinds of integrals of partial dif- 
ferential equations was made by Lagrange in Memoirs of the Berlin 
Academy, 1772, 1774. 
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Ex. In Ex. 1, Art. 108, the differential equation 
Ap +e tac Q) 
(a —h)?+(y—k)? 4+ 2 = 2. (2) 
The latter equation, which contains two arbitrary constants, is the 
complete integral of the former ; it represents the doubly infinite system 
of spheres of radius c, whose centres are in the xy plane. 


A particular integral of (1) is obtained by giving 4 and k particular 
values in (2) ; thus, 


was derived from 


(@— 2)? +(y —3)?4+2=¢ 
is a particular integral. 

The singular integral of (1) is the equation that represents the envelope 
of these spheres ; it is obtained by eliminating h and & from (2) by means 
of the relations derived by differentiating (2) with respect to h and k. 

The differentiation gives 

z«—-h=0, 
y—k=0; 


on substituting these values in (2), h and & are eliminated, and there 
results the equation 
Sse (he 


This satisfies equation (1), and, therefore, is the singular integral. It 
represents the two planes that are touched by all the spheres represented 
by (2). 

Suppose, now, that one of the constants is made a function of the 


other, say, that 
b=: 


Then the centres, since their co-ordinates have that relation, are re- 
stricted to the straight line y = in the ay plane; and of the system of 
spheres representing (2) there will be chosen a particular family, namely, 


(@—h)2+(y—h)2+2=c2% (3) 


The envelope of this family is the tubular surface, in this case a cylin- 
der, which is generated by a sphere of radius c, when its centre moves 
along the line y=. The equation of this envelope is a general integral ; 


it is found by eliminating h trom (3) by means of the relation obtained 
by differentiating (3) with respect to h. 


The differentiation gives ¢ —-h +y—h=0O, 
whence h=t(e+y). 
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Substituting this value of hin (8), 
a + y? — 2ay4+222=2 c?2, 


which is a general integral. 
If the relation between the constants were assumed to be 


k?=4 ah, 


the corresponding general integral would be the equation of the tubular 
surface generated by a sphere of radius c, whose centre moves along the 
parabola y? = 4 ax in the xy plane. 


113. The integral of the linear equation.* In Art. 109 it was 
shown that from an arbitrary functional relation 
p(u, v)=0 (1) 
there is derived, by the elimination of the function d¢, a linear 
partial differential equation 
Pp + Qq= k. ~« @) 
Suppose that (1) has been derived from (2); then ¢(u, v)=0 
is called the general solution of (2). Since ¢ is an arbitrary 
function, the solution (1) is more general than another solution 
of (2) that merely contains arbitrary constants. For instance, 
Ex. 2, Art. 109, shows that the general solution of 
yp — xq = 0 
is 2=F(e’'+y’), 
where F denotes an arbitrary function. The arbitrary func- 
tion / may take various forms, as, 
z=a(e+y)?+ b@+y’), 
z=asin(a’+y’) +), 
etc., 


which are all solutions of the differential equation, and are 
included in the general solution above. 


* The student will find it of areat advantage to read C. Smith, Solid 
Geometry, Arts. 216-226 ; W.S. Aldis, Solid Geometry, Arts, 142-161, in 
connection with this and following articles. 
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114. Equation equivalent to the linear equation. The type of 
a partial differential equation which is linear in p and q is 


Pp+ Q= Rk, (1) 
P, Q, R being functions of a, y, z. 
Suppose that U=a 


is any relation that satisfies (1); differentiation with respect 
to « and y gives 


Ou , Ou 
etka a 
Ou , ou 
ay et} 
duu 
0a oy 
pence aie dw’ io Ou 
Oz Oz 


Substitution of these values of p and q in (1) changes it to 
res aE Ta " ay (2) 


Therefore, if w= a be an integral of (1), «=a also satisfies 
(2). Conversely, if «=a be an integral of (2), it is also an 


integral of (1). This can be seen by dividing by o and substi- 
Z 


tuting p and q for the values above. Therefore equation (2) 
can be taken as equivalent to equation (1). 


115. Lagrange’s solution of the linear equation. In Art. 100 
it was shown that 


p(u, v) = 0 
is a general integral of (2) Art. 114 when u=a, v=b are 
independent integrals of the system of equations 
din _ody _ de 
PPO 
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Hence the following rule may be given: 
To obtain an integral of the linear equation of the form 


Pp + Qq = R, 


find two independent integrals of 


dx _ dy _ dz. 

pee @) 
let them be u=a and v=); 
then p(u, v)= 0, 


where ¢ is an arbitrary function, is an integral of the partial 
differential equation. 

Instead of ¢(u, v) =0, there can with equal generality be 
written u = f(v), where f denotes an arbitrary function. 

This is known as Lagrange’s solution of the linear equa- 
tion;* the auxiliary equations (3) are called Lagrange’s 
equations; and the curves of intersection of the surfaces rep- 
resented by the integrals of (3) are called Lagrangean lines. 


116. Verification of Lagrange’s solution. The truth of 
Lagrange’s solution may also be shown in the following way. 
Form the differential equations corresponding to w=a and 
v =), by eliminating the arbitrary constants a and 0; this gives 


ot de + Oe dy + S4 de = 0, 
y 


Ox Oz 
ov ov Ov 
een] == (} ei) 


* Joseph Louis Lagrange (1736-1813) was one of the greatest mathe- 
maticians that the world has ever seen. He wrote much on differential 
equations, and the theory of the linear partial equation was first given by 
him. He discussed the case of three variables and gave the solution in a 
memoir in the Berlin Academy of Sciences in 1772; he treated singular 
solutions in a memoir of 1774; and in memoirs of 1779 and 1785 he gave 
a generalised method applicable to equations having any number of varia- 
bles. See footnote, page 40. 
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—— 


dx or dy me dz ’ 
whence gudv  dudv dudv_ dudv dudv_dudv 
dy dz Oz dy Ozdu Oude Oudy dy dx 


But, in Art. 109, it was found that the equation derived from 
$ (u, v) = 0 by eliminating ¢ is 


@ dv Ou SS é dv du = _ dudv__ dudv. 


dy dz dz dy dz Ow Oudz)/* dxdy dy da 


Comparison shows that these equations have the forms 


dx _dy _ dz 
PaO aa 
and Pp + Qq= R, respectively. 
Ex. 1. Solve xzp + yzq = xy. 
ividing Lend ee 
Dividing by xyz, 7 > ee 


forming the auxiliary equations, 
yds — 0 dy = 2 d2. 
Integrating the equation formed by the first two terms, 
Ze 

Also ydu + xdy = 2z2dz; whence 2? — ay =c. 

Therefore, the solution is 22 —xzy=@ (7), or re — XY, 4 0: 
ie 
a 
Ex. 8. Solve (mz — ny) p + (nw — lz)q = ly — ma. 


Ex. 2. Solve p+q= 


Ex. 4. Solve «2p + y2q = 22. 


2a 
Ex. 5. Solve me + wzq = y?. 


117. The linear equation involving more than two independent 
variables. If there be n functions w, us, +++, u,, of m +1 varia- 


bles 2, Gi, By *= yy 2 being dependent and the other variables 
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— 


independent, then the arbitrary function ¢ can be eliminated 
from 


(Uy, Us) +++) Uz) = 0 (1) 


by an extension of the method used in Art. 109. The result 
will be a linear partial differential equation of the form 
dz Oz 


| sia é y 
toe * 02, cae +P, Ze = =f (2) 


n 


Moreover, on forming the differential equations correspond- 
ing tO uy = C, Uy = Cy, +++, U, = C,, by eliminating the constants 
C1) Cy +++, C,, and proceeding as in Art. 116, there will be obtained 


day _ da _ |, _ Aa, _ de 3 
PP, Pek 8) 


Hence the following rule may be given: 


In order to deduce the general integral of the partial differ- 
ential equation (2), write down the auxiliary equations (3), and 
find n independent integrals of this system of equations; let 
these integrals be 

Uy = Cy, Ug = Coy #0 +) Un = Cy 5 


then P(Uyy Usy ***, Un) = 0, 
where ¢@ denotes an arbitrary function is the integral of the 


given equation. 
Suppose that u = is an integral of (2); then 


Ou 
é dz On, ,. 
since aus = ere (i — 1 2, ose N), 
Oz 


equation (2) can take the equivalent form 


pv Ou =x) 4 
Oe Cees Eee eee os (4) 
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ot ,) ot ot 
D t+y+z2)—+(t+%+2 + (t+e+y)— =@+y+2. 
Ex. 1. Solve (¢+y+2) ren + ee ( . 
The auxiliary equations are 


dt - dx oe dy ¥s dz . 
etyte2 ytett zt+t4+u t+aet+y 


dt+de+dy+dz_dt—dt_.. 


ER 3(¢+at+y+z)  a—t : 
from this, log (¢ +ea+y+ 23 = log ss 
hence, (@—t)(ttet+yt2t=c; 
similarly, y—Hté+etyt+ zt = Co, 

and (2—th¢+atytz) = ce. 


Hence the solution is 
d\(@—thu, (y—tu, (e-OHOw=09, 
1 
where u=(¢@+e+y+2)3. 


Ex. 2. Solve a ow +y Ou 5. zZ Qu — xyz. 
ow oy Oz 
118. Geometrical meaning of the linear partial differential 
equation. In Art. 105 it was shown that the curves whose 
equations are integrals of 
dar _ dy _ de ay 
Poe Oe 
are at right angles to the system of surfaces whose equation 


satisfies 
Pdx + Qdy + Rdz = 0. (2) 


Suppose that b =O 


are any pair of independent integrals of (1). Let a take a par- 
ticular value, say a. The surface represented by w= aq is 
intersected by the system of surfaces whose equation is v =, 
in an infinite number of curves, a curve for each one of the 
infinite number of values that 6 can have. Thus vu =a, repre- 
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sents a locus which passes through, or upon which lie, curves 
infinite in number, that are orthogonal to the surfaces repre- 
sented by (2).f Therefore, since the general integral of 


Pp+Qq=R (3) 


is an arbitrary function of integrals of equations (1), any 
integral of (8) passes through a system of lines that are 
orthogonal to the surfaces forming the locus of (2); and hence 
the surfaces represented by (3) are orthogonal to the surfaces 
represented by (2). 


* 119. Special methods of solution applicable to certain standard 
forms. ‘There are a few standard forms to which many equa- 
tions are reducible, and which can be integrated by methods 
that are sometimes shorter than the general method which will 
be shown in Art. 123. These forms will now be discussed. 

Standard I.. To this standard belong equations that involve 
pand q only; they have the form 


F (p,q) = 9. (1) 
A solution of this is evidently 
z2=ax-+ by +e, 
if a and b be such that F(a, b) = 0; that is, solving the last 
equation for b, if b=f(a). The complete integral then is 
z2=an+ yf (a) +e. (2) 
The general integral is obtained by putting ¢c = ¢(a@), where 
¢ denotes an arbitrary function, and eliminating a between 
z= ant yf(a) + >(); 
and 0O=x+yf'(a)+ o(a). 


* Arts. 119-122 closely follow Forsyth, Differential Equations, Arts, 


191-196. 
+ When such surfaces exist. See Arts. 104-106. 
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The singular integral is obtained by eliminating a and ¢ be- 
tween the complete integral (2) and the equations formed by 
differentiating (2) with respect to a and c; that is, between 


c=artyf@+s ; 
0O=a+yf' (a), 
Ons 


the last equation shows that there is no singular integral. 
Bx.1. Solve (1) p?-+ ¢?=m*. 
The solution is z= ax+ by + ¢, if a? + 6? = m?. 
Therefore, the complete solution is 
(2) e=ar+ Vm? — w@y+e. 


To find the general integral, put ¢ = f(a); 


then z=anr+ Vm?—ayt+ f(a); 
differentiate with respect to a, 

0=2—- aay fla): 

Vm? — a ‘ 


and eliminate a by means of these two equations. 


A developable surface is the envelope of a plane whose equation con- 
tains only one variable parameter.* Therefore, the general integral in 
this case represents a developable surface. In particular, if ¢ or f(a) be 
chosen equal to zero, then the result obtained by eliminating a is 


(8) 2% = m?(a@? + y?). 
The complete integral (2) represents a doubly infinite system of planes ; 
the particular integral obtained by putting ¢ equal to zero represents a 
singly infinite system of planes passing through the origin; and the gen- 


eral integral (8) represents the cone which is the envelope of the latter 
system of planes. 


Ex. 2. Solve (1) ap? +4 9292 = 22. 
This may be written ee hears 1 Put @-gxy Weay 
Zou zoy a ’ y ’ 


2 
oa =dZ; whence X=loga, Y=logy, Z=logz; the equation then 


* See C, Smith, Solid Geometry, Art. 221, 


SIN 
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b =e (a= 
ecomes Se a aie =1, 


which comes under Standard I. 
From the preceding example the complete integral is 


Z=aX+V1—@Y+loge; 


hence, z = ca#yY1—a?, which is the complete integral of (1). The singular 
integral is z = 0; the general integral is to be found in the usual way. 


Ex. 3. Solve 3p? —2q?=4 pg. 


a2 
Ex. 4. Solveg=e 4. 
Ex. 5. Solve pq = k. 


120. Standard II. To this standard belong equations 


analogous to Clairaut’s; they have the form 


z= pu + qytf(p, 9g): (1) 
That the solution is 
z= ax + by + f(a, b) (2) 


can easily be verified. This is the complete integral, since 
it contains two arbitrary constants. It represents a doubly 
infinite system of planes. 

In order to obtain the general integral, put b = ¢(a), where 
¢ denotes an arbitrary function; then 


z= ax + yp(a)+ fia, (a); 
differentiate this with respect to a, 
O=a+yd'(ay+f'(a), 


_ and eliminate a between these equations. 


In order to obtain the singular integral, differentiate 
z= ax + by + f(a, b) 
with respect to a and b, thereby getting the equations 


ad d 


and eliminate a and b between these three equations. 


M 
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Ex. 1. Solve z=px+ qy + pq. 


The complete integral is 
2=axr-+ by + ab. 


In order to find the singular integral, differentiate with respect to a 
and 0b; this gives 


0=2+5, : 
O=y+a; 
elimination of a and b by means of these equations gives z =—«ay. 


The general integral is the @ eliminant of 
z=ax+yf(a)t af), 
O=a+yf'(a)t af'(at+Ts(@), 
where f denotes an arbitrary function. 


Ex. 2. Solve z= px + qy —2V pq. 


121. Standard III. To this standard belong equations that 
do not contain x or y; they have the form 


(2,9, -q) = 0, (1) 
Put X for «+ ay, where a is an arbitrary constant, and 
assume 
2=f(e + ay) =f(X) 
for a trial solution; then 
dz OX: dz dz 02 = a ae 


— . = = ——_— - — = . 
Pax duh ox) (UX eee oaes 


dz dz 
EF SS ———— — q 
(« ax’ a) °, 2) 


which is an ordinary differential equation ofthe first order. 
The solution of (2) gives an expression of the form 


ax aa P(z; a), 
whence, : 2 na dX; 
sod) 


integrating, f(a) = X+65, 
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and hence, “+ ay+b=f(z, a) 
is the complete integral. 


The general and the singular integrals are to be found as 
before. 
This method of solving equations of Standard III. can be 


formulated in the following rule: 

dz 
aX’ 
x -+ ay; then solve the resulting ordinary differential equation 
between z and X. 


Substitute ap for g, and change p to X being equal to 


ss 
Ex.1. Solve (1) 2(p?4+9?+1)=c2. 
On putting ap for g, changing p to fee and separating the variables, (1) 
becomes dx 


Va+ 1 82 ax: 
(pt 


Integrating, —~vVe@+1Vei—2=X+); 
squaring, and substituting for Y its value x + ay, 
@) (@+1I)(@-2)=@+ ay +b) 
This is the complete integral of (1), since it contains two independent 


arbitrary constants a and b. 
Differentiate (2) with respect to a and 6b, and eliminate a and 6 ; there 


results 
22 = ¢, 
which satisfies (1), and is thus the singular solution. 
In order to find a general integral, substitute for b some function of a, 


and eliminate a from the equation. 


In particular, on putting 
b=—ak—h, 


(2) becomes 
(3) (@+1)(2— 2)= {4 —ht aly — kb). (3) 


Differentiation with respect to a gives the equation 
2a(o? — 2%) = 2(y — hfe —ht+ ay —H}, 
which in virtue of (8) can be put in the form 
(4) {e-h+ay—b)Ha(e—h)-(y — b} =0. (4) 
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On eliminating a from (8) by means of the first component equation 
of (4), there appears the equation 
a0 
and on eliminating a@ by means of the second component equation, there 


comes 

(@—h)?+y—k)?4+2=c. (6) 

The general integral is thus made up of the last two equations, which 

represent two parallel planes and a sphere. The planes and sphere form 

the envelope of the cylinders represented by (8). Equation (6) may also 

be regarded as a complete integral, if h and & be taken as arbitrary con- 
stants. (See Ex. 1, Art. 108 and Art. 112.) 


Ex. 2. Solve gy? = 2(@ — px). 


This may be written 
(BY =(--8) 
oy ox 


and putting d Y for = aX for «, (whence Y= logy and X= log 2), 


the latter equation becomes 


(ar) =*(*~ 3x) 


which belongs to Standard III. 


Ex. 3. Solve 9(p?z + g?)=4. 
Ex. 4. Solve p(1 + q?)=q(z-— a). 
Ex. 5. Solve pz = 1 + q?. 


122. Standard IV. To this standard belong equations that 
have the form 


A@, P) =f @)- (1) 


In some partial differential equations in which the variable 
z does not appear, it happens that the terms containing p and 
a can be separated from those containing g and y; the equation 
then has the form (1). 
Put each of these equal expressions equal to an arbitrary 
constant a, thus, 
A@, P) = 4, rly, 1) = 4; 
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and solve these equations for p and q, thus obtaining 


p=F@, 4), =F, a). 
Integration of the last two equations gives 


z =f a)dx + a quantity independent of a, 


and = Hf Fy, a)dy + a quantity independent of y. 
These are included in, or are equivalent to 


es f F(a, a) dx + if Fy(y, a) dy + b, 


where 0 is an arbitrary constant. 

Yhis is the complete integral, since it contains two arbitrary 
constants; the general integral and the singular integral, if 
existing, are to be found as before. 

Mx. 1. Solve g—p+a—y=0. 

- Separating g and y from p and a, 
q—y=p—*. 

Write qd—y=p-—“w=a; 
hence p=2%+a and gy=y+ a; and therefore the complete integral is 

2z2=(4+a)2?+(y+a)?+4+b. 

There is no singular integral; the general integral is given by the 
elimination of a@ between 


22=(#+a)?+ yta)?t+s(a) 
and 0=2(%+a)+2y¥+a)+s'(a), 
J being an arbitrary function. 
Ex. 2. Solve p?— q@= = 


Hence zp? —x=zq2—y. Put dZ for zidz. 


Ex. 3. Solve gq = 2 yp. 

Ex. 4. Solve Vp + Vq =22. 
.5. Solve p?+ Q@=ax+y. 
. 6. 


Solve 22(p? + g?) = x? + y?. 


166 DIFFERENTIAL EQUATIONS. (Cu. XII. 


123. General method of solution.* It will be remembered 
that, in order to solve some of the ordinary differential equa- 
tions of the first order in Arts. 24-29, another differential 
relation was deduced; and by means of the two differential 
relations, that were thus at command, the derivative was 
eliminated and a solution obtained. The general method of 
solving partial equations of the first order will be found to 
present some points of analogy to the method employed in the 
articles referred to. 

Take the partial differential equation 


F(a, Ys % Ps q) = 0. (1) 
Since z depends upon a and y, it follows that 
dz = pdxu + qady. (2) 


Now if another relation can be found between a, y, z, p, q, 
such as 


F(a, Y; % Ps q) = 0, (3) 


then » and q can be eliminated; for the values of p and q 
deduced from (1) and (8) can be substituted in (2). The 
integral of the ordinary differential equation thus formed in- 
volving a, y, 2, will satisfy the given equation (1); for the 
values of p and qg that will be derived from it are the same 
as the values of p and q in (1). 

A method of finding the needed relation (3) must now be 
devised. Assume (3) for the unknown relation between a, y, z, 
p,q which, in connection with (1), will determine values of p 
and q that will render (2) integrable. On differentiating (1) and 
(3) with respect to x and y, the following equations appear: 


* This method, commonly known as Charpit’s method, in which the 
non-linear partial equation is connected with a system of linear ordinary 
equations, is due partly to Lagrange, but was perfected by Charpit. It 
was first fully set forth in a memoir presented by Charpit to the Paris 


Academy of Sciences, June 30, 1784. The author died young, and the 
memoir was never published. 
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Ee Pee an 
a +7 te +35 me 
ae 
ote 


The elimination of es between the first pair of these equa- 
tions gives * 


OF af _aF af aR of aF af\ oq /ar af_aF af\ _y. 
0x Op Op Oa dz Op Op dz) dx\ dq Op dp dq)’ 


and the elimination of = between the second pair gives 
y 


dy dq aq dy dz dq dq dz)" dy\ dp dq Aq Ap 


On adding the first members of these two equations, the last 
bracketed terms cancel each other, since 
dg oz _ op, 
dx dxdy dy’ 


hence, adding and re-arranging, 


oF af aF\ af ar LINO 
Get Beep er) ahs Pap 1 aq) dz 


ah 2 OLN OF = (4 
ne agra cae ‘ o 


This is a linear equation of the first order, which the auxil- 
iary function f of equation (3) must satisfy. This form has 
been considered in Art. 117, and its integrals are the integrals 
of 


eee aha) es Zs ae eg 
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Any of the integrals of (5) satisfy (4); if such an integral 
involve p or q, it can be taken for the required second relation 
(3). Of course, the simpler the integral involving p or q, or 
both p and q that is derived from (5), the easier will be the 
subsequent labor in finding the solution of (1). 

This method is applicable to all partial differential equations 
of the first order; but it is often better to enquire whether the 
equation to be solved is reducible to one of the standard forms 
discussed in Arts. 119-122. The reduction and the subsequent 
integration by one of the special methods is generally, but not 
always, less laborious than the integration by the general 
method. By applying the general method to the linear equa- 
tion and the standard forms, the integrals obtained in the pre- 
ceding sections are easily obtained.* 


Ex. 1. Solve 
GQ) p@?+1)+O—-2z)q=0. 
Here equations (5) Art. 123 reduce to 
(2) dp _ dq _ dz ae dy ’ 
pa GF Spt p+(6—2)q° AI” ee aay 


The third fraction, by virtue of the given equation, reduces to = = 
2 pq 


From the first two fractions, there comes, on integration, 


q = ap, 
where a is an arbitrary constant. 


This and the original equation determine the values of p and q; namely, 


p=Vee= Dal g—-Va@—B)=1. 


* See Forsyth, Differential Equations, Arts. 203-207 ; Johnson, Differ- 
ential Equations, Arts, 288-293. 
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Substitution of these values in 


dz=pdx+ qdy 
gives dz = (+ av) Valz — 6)— 1, 
a 
where the variables are separable ; this on integration gives 


2Va(z— b)—l=a2+ay+b. 


There is no singular solution ; the general solution is obtained in the 
usual way. 

This equation comes under Standard III., and the ratios chosen from 
(2) give the relation gy = ap, which is used in the special method. Had 
there been chosen the equation formed by another pair of ratios from 


(2), say from 
dq_ ax 


gg Gt i 


another complete integral would have been obtained; namely, 


(— 0) {25 *-y(244) 41} +y+8=0. 


Ex. 2. Solve z = pq by the general method. 

Ex. 3. Solve (p? + g?)y= qz. 

Ex. 4. Solve the linear equation and the standard forms by the general 
method. 


‘ 


PARTIAL DIFFERENTIAL EQUATIONS OF THE SECOND 
AND HIGHER ORDERS. 


124. Partial equations of the second order. In this and the 
following articles,* a few of the simplest forms of partial dif- 
ferential equations of the second order will be briefly consid- 
ered; hardly more will be done, however, than to indicate the 
methods of obtaining their solutions. Some of these equations 
are of the highest importance in physical investigations. 

In what follows, z being the dependent variable, and # and y 
the independent, 7, s, ¢ will denote the second derivatives : 


* In connection with these articles read the introductory chapter of 
W. E. Byerly, Fourier’s Series and Spherical Harmonics. 


x 
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There will be discussed linear equations only; that is, equa- 
tions of the first degree in 7, s, f, which are thus of the form 


Rr+8Ss+ Tt= V, 


where R, S, T, Vare functions of 2, y, z, p,q. The complete 
solutions of these equations will contain two arbitrary func. 
tions.* In Art. 125 will be given some examples of equations 
that are readily integrable, the special method of solution 
necessary being easily seen; and in Art. 126 will be given 
a general method of solution. 


125. Examples readily solvable. It is to be remembered that 
« and y, being independent, are constant with regard to each 
other in integration and differentiation. 


Ex. 1. Solve Oe =n a. 
ox oy 
Writing it fa—“14, 


integration with regard to y gives 


p=xlogy + ay + o1(@), 
the constant with regard to y being possibly a function of 2. 
Integrating the last equation with regard to x gives 


z= fe log y + ay + ¢1(«)}da, 


=Slogy + acy + $(@) +4), 
the constant with regard to x being possibly a function of y. 


Ex. 2. Solve es ie & 7(@)= F(y). 


Rewrite it, i + fe) = JON: 


* See Art. 109, Ex. 5. 
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This equation is linear in p, and x is constant with regard to y; hence 
integration gives 


p= ewee)| ( em F(y)dy — o(z) | ; 


and integration of this with regard to a gives 


Zz ={ {emo| (ano Fiy)dy she o(z) | ae + ¥(y). 


Be Oen Ci = sy). 
Ex. 4. cr=(n —1)p. 


126. General method of solving Rr+ Ss+ Tt=V. On writ- 
ing the total differentials of p and q, 


dp = rdx-+ sdy, 
dq = sdz + tdy, 


the elimination of + and ¢ by means of these from the given 
equation, 

Rr+Ss+Tt= VJ, (1) 
gives (R dpdy+ Tdqdx— V dady) —s(Rdy’—Sdady+ Tda’)=0. 


If any relation between 2, y, 2, p, g will make each of the 
bracketed expressions vanish, this relation will satisfy (1). 


From hk pes hele 


2 
Rdpdy + Tdq dz — Vdxady=0 @) 


and dz = pdx + qdy, 


it may be possible to derive either one or two relations between 
2, Y, % p, gy called intermediary integrals, and therefrom to 
deduce the general solution of (1). For an investigation of 
the conditions under which this equation admits an interme- 
diary integral, and for the deduction of the way of finding the 


* These are called Monge’s equations, after Gaspard Monge (1746-1818), 
the inventor of descriptive geometry, who tried to integrate equations of 
the form Rr -+ Ss + Tt =0, in 1784, and succeeded in some simple cases. 
The method of this article is also called by his name. 
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general integral see Forsyth, Differential Equations, Arts. 228— 
239. The statement of the method of solution derived from 
this investigation is contained in the following rule: 


Form first the equation 
Rady’ — Sdady + Tda’ = 0, (3) 


and resolve it, supposing the first member not a complete 
square, into the two equations 


dy —mda=0, dy —mdx=0. (4) 
From the first of these, and from the equation 
Rdpdy + Tdqdx — Vdxdy, = (5) 


combined if necessary with dz= pdx+ qdy, obtain two inte- 
grals w,=a, v,=b; then 
M=hfi (%), 
where f, is an arbitrary function, is an intermediary integral. 
From the second of the equations (4), in the same way, 
obtain another pair of integrals, u.»=a, v.= 0; then 
Us = fo (V2) 
is another intermediary integral, f, being arbitrary 
To deduce the final integral, either of these intermediary 
integrals may be integrated; and this must be done when 
Mm, =m, When m, and m, are unequal, the two intermediate 
integrals are solved for p and qg, and their values substituted in 
dz = pdx + qdy, 
which, when integrated, gives the complete integral. 
Ex. 1. Solve r—a®t=0. (This equation is solved by another method 
in Art. 128.) 
Here the subsidiary equations (4) and (5) are 
(1) dy+adxz=0, dy—adz=0, 
(2) dpdy — a@dxdq =0. 


Hence Y+ax=C1, y—atv=Cy. 
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Combining the first of equations (1) with (2), 
dp + adg = 0, whence p + ag =c'y = Fi(y +. az); 
combining the second of (1) with (2), 
dp — adg = 0, whence p — ag =c'n = Fay — ax). 


From the last two integrals , 
p=3(Fily + ax) + Foy ~ ax)], 
and 9 =5-[A(y + ax)— Fay — az). 


Substitution of these values of p and q in dz = p dx + q dy, gives, on re- 
arranging terms, 
1 

Ui op [Fi(y + ax) (dy + adx)— Fo(y — ax) (dy — adz)], 

which is exact. Integration gives 
z=o(y+ax)+y¥(y— az). 

oe U_ ge du O7u 

ay? 
in mathematical physics. It is oiled the equation of vibrating cords, 
sometimes D’Alembert’s equation, from the name of the geometer who 
first integrated it in 1747.* It appears in considering the vibrations of a 
stretched elastic string, ¢ being the time, y being measured along the 
string, and w being the small transversal displacement of any point. 
This equation also gives the law of small oscillations in a thin tube of air, 
for instance, in an organ-pipe. The functions ¢ and y that appear in the 
general solution are to be determined from the given initial conditions. 


Ex. 2. ps — qr=0. Ex. 3. “r+ 2 ays + y*t =0. 


The equation in this example, = 0, is a very important one 


127. The general linear partial equation of an order higher 
than the first. A partial differential equation, which is linear 
with respect to the dependent variable and its derivatives, is 
~ of the oe 


Ay 2 tt Lae 


n—1 
ae LEB; aie 
ay" 


Oz dz 
ah — + Pz= 1 
oe 5, C= 7 (a, 2); $e) 


* Jean-le-Rond D’Alembert (1717-1783), who first announced in 1743 
the principle in dynamics that bears his name, was one of the pioneers 
in the study of differential equations. 
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where the coefficients are constants or functions of x and y. 
On putting D for 2 and D! for 4, this may be written 
% y 


(A,D" + A,D""1D! + ---+A,D" + +» + MD+ ND'+ P)z 
=f (#, Yy); (2) 
or briefly, F(D, D')z=f G4). (3) 
As in the case of linear equations between two variables 
(see Art. 49), the complete solution consists of two parts, the 


complementary function and the particular integral, the comple- 
mentary function being the solution of 


F(D, Dz =0. (4) 
Also, if z= 2, %= 2 +++, 2 =z, be solutions of (4), 


z= Ck = Co%o se ak Se Cran 
is also a solution. 
Other analogies between linear partial and linear ordinary 
equations, especially in methods of solving, will be observed 
in the following articles. 


128. The homogeneous equation with constant coefficients: the 
complementary function. All the derivatives appearing in this 
equation are of the same order, and it is of the form 

(AyD + A, D*"D! + -»- + A,D™) z= f(@, y). (1) 


If it be assumed that z= (y+ mz), differentiation will 
show that 


Dz=md'(y + mx), D®z = m"o™ (y + ma), De = o™ (y + mx), 
and, in general, that 
DD'z = mot (y + ma). 


Therefore, the substitution of ¢(y + mz) for z in the first mem- 
ber of (1) gives (Agm" + Aym" + --- + A,) 6 (y+ ma). This 


is zero, and consequently, ¢(y+ mx) is a part of the comple- 
mentary function if m is a root of 
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Aym"+ Aym™1+ .-. + A= 0, (2) 


which may be called the auwxiliary equation. 
Suppose that the n roots of (2) are m,, ms, +++, m,, then the 
complementary function of (1) is 


z= diy + mw) + ho(y + Mw) + + + ha(Y + My), 


where the functions ¢ are arbitrary. The factors of the co- 
efficient of z in (1) corresponding to these roots are D — m,D', 
D—m,D', ---, D—m,D'; and these are easily shown to be 
commutative. (Compare Arts. 50, 54.) 


Since e™’(y)= (1+ mxD!'+ = D” + ++) 6(Y); 


= $(y) + me $'(y) ee = 9") age 


a p(y a= Me), 


the part of the C.F. corresponding to a root m of (2) may be 
written e”*”'(y). 
Bx. 1, 0% _ a2 —0. (See Ex. 1, Art. 126.) 
ge oy 
Here (2) is m?— a2 =0, whence m has the values + a, —a. Hence 
the solution is z= @(y + ax) + W(y — az). 


2, 2 
Ex 2. Find the C.F. of 2% 430% 4 =xe+y. 
ox =u dy oy? 


Ex. 3. Find the C.F. of oe _ oe (ES Sey. 
ox? gudy ay? 


129. Solution when the auxiliary equation has repeated or 
imaginary roots. As in the case of equations between two 
variables (see Arts. 51, 52), further investigation is required 
when the roots of (2) Art. 128 are multiple or imaginary. 

The equation corresponding to two repeated roots m is 


(D — mD')(D — mD')z= 0 
On putting v for (D — mD')z, this becomes (D — mD') v = 0, of 
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which the solution is v= ¢(y+ma). Hence 
(D — mD')z = o(y + ma). 


The Lagrangean equations of this linear equation of the first 
order are dy _ ae 


dz = — 
m o(y+mx) 
The integrals of these equations are y+ mv=a, z=2(a) +); 
penance z= xp (y+ mex) + (y+ me). 


By proceeding in this way it can be shown that when a root 
m is repeated r times, the corresponding part of the comple- 
mentary function is 


a” 1h, (y +m) +2" *h(y+ma) +++» +x,1(y +m) oF $(y+mMe). 


When the roots of (2) Art. 128 are imaginary, the corre- 
sponding part of the solution can be made to take a real form.* 


px, 0% _9_0% 4.9 0% _ Of _ 
ox3 Ox? Oy ox dy? dy? 


130. The particular integral. Equation (1) Art. 128 being 
expressed by /'(D, D')\z = ¢$ (a, y), the particular integral will 
be denoted by = Ana mre a eRe By V being defined as 
that function which gives V when it is operated upon by 
F(D, D'). (Compare Art. 57.) 

a Art. 128, 


1 ih 1 
F(D, Fb Y= D—m,D\.D oD Dae y). A) 


It is easily shown that it follows from the definition of 


F(D, Dy" that these factors are commutative. The value 


1 ian , 
of Dump? ™ y) will now be indicated. For this purpose, 


* See Johnson, Differential Equations, Art. 319; Merriman and Wood- 
ward, Higher Mathematics, Chap. VII., Art, 25. 
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it is first necessary to evaluate (D — mD') $(@, y). From the 
latter part of Art. 128 it follows that 


em” h (x, y) = (a, y — mex); 
therefore, De-™” ¢ (a, y) = Do (x, y — ma), 
Direct differentiation shows that 
De-™”'$ (2, y) = e-™”(D — mD')6 (a, y). 


From equating the second members of the last two equa. 
tions, and operating upon these members with e””, it follows 
that 


(D — mD')$ (@, y) = e™? Do (a, y — mz). 
That a similar formula 


1 Fos k 
Saree y) =e poh y — me) (2) 
holds true for the inverse operator is easily verified. For, 


the application of D—mD"' to both sides of (2) gives 
$ (a, y) = (D— mD'e™ (x, y — me), 
= (D—mD'em'p (@, Y), 


on putting y(a, y) for XG y— me); and, therefore, by 
Art. 128, 
$(@, y) =(D—mDy (@, y + ma). 


But the second member of the last equation is also the result 
that would be obtained by putting y+ ma for y in Dy (@, y) 
after the differentiation had been performed; and this would 
be ¢(a, y) from the definition of y given above. Hence 
aan? (a, y) can be evaluated by the following rule, which 

—m 
is the verbal expression of (2): form the function ¢ (x, y— ma), 
integrate this with respect to x, and in the integral obtained, 
change y into y + ma. 


N 
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The value of the second member of (1) is obtained by 
applying the operations indicated by the factors, in succession, 
beginning at the right. Methods shorter than this general 
method can be employed in certain cases, which are referred 
to and exemplified in Art. 132. Ex. 2 also shows such a case. 


Ex. 1. Find the particular integral of Ex. 2, Art. 128. 
The particular integral 


= Pia 3 DD a2 De +t =DHyep ae +y) 
1 1 1 
Sy ee 2a = = 
Di2D! ak +y)= ee +a"-y—£)= Diop 


2 Ib 208 er x a8 
= e-2D' | » 90) Gy oa 
D Ge 22) 3 2 Y is 2 3 


Ex. 2. Evaluate FDIS ¢(ax + by). In this case a short method 


can be used in finding the integral. bye (ax “a \ 
é D! D! oa 
Since F(D, D!)= Dr 2 ), and 7 o(ax + by) = i and consequently 
D! bY; ; 
F D o(ax + by)= F(®), it follows that 
a 


1 


1 ze ees 
FD, D+) ee eB, p(ax + 7 ae by) 
a 


D 


= A) fff oa + by) (da). 


b. D! D! Dab D! 
When = is a root of r(% )= 0, then F’ = os 
- D , then S ie y ri and 


"al meas S Soe + b)(dx)"-1; the latter 


the integral is 


a 
expression can be evaluated by the general rule. 


Ex. 3. Find the particular integral of oe q2 ot — 
2 oy 
Ex. 4. Find the particular integral of Ex. 3, Art. 128. 
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131. The non-homogeneous equation with constant coefficients 
the complementary function. In order to find the complement- 
ary function of (3) Art. 127, that is, the solution of 


PD De ==), (1) 
first assume z= ce™+”, (This procedure is like that of Art. 
50.) The substitution of this value of z in F(D, D')z gives 
cF'(h,k)e***, This is zero if 

Fi(h; ky = 0; (2) 
and then z= cet” is a part of the complementary function. 
The solution of (2) for & will give values f,(h), f2(h), +++, f,(h), if D! 
is of degree r in (1). The part of the solution of (1) corre- 
sponding to k=f\(h) is See“, & indicating the infinite 
series obtained by giving ¢ and fh all possible arbitrary values; 
hence the general solution corresponding to all the values of k is 


2= Seti + Sc,e" te(ty fo -0e Sc,e% try, 


This solution can be put in a simpler form when f(h) is 
linear in h, that is, when K=ah+b. In particular this is true 
of the homogeneous equation, which is, of course, a special 
case of (1). Exs. 2, 3 illustrate these remarks. Equally well 
may (2) be solved for h in terms of k, and another form of the 
solution will be obtained, as in Exs. 1, 2. 


Here (2) is h? —k2=0, whence k= hi, and thus the solution is 
z= Deerr+hly, where c and h are arbitrary. Particular integrals are 
obtained by giving h particular values; for example, the values 1, 5, ¢ 
for h give the particular solutions z = e*+¥, z= ebatsiy, z= elertly, 


If equation (2) be solved for h, the particular integral is Deelw-+ie, 


2 Oz 02 «072 0z Oz 
Ex,9, 9° 92 02 _ OF , 602 4 202 _ 9, 
ox? ox dy oy? Ox oy 
Here (2) is 2h? —hk —k? +6h+38k=0, where the values of & are 
—2h,h+3; hence 
Z = Deyeh(z—-2y) + Deoetuty)+3y = Doers -2y) 4. e8yDegeh(et+y), 
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Since each of these series consists of terms having arbitrary coefficients 
and exponents, it can be represented by an arbitrary function. Conse- 
quently the solution can be represented by 


z= o(a—2y)+ epaty). 
The equation above might have been solved for h, the values being 
—F ke -8. Hence, 


z= Beye) 4 Bete) 9 (y i 4 + eS (e + Y) 
is another way in which the solution may be written. 


Ex. 3. Solve Ex. 1, Art. 128 by this method. Here the values of h are 
ak, — ak, and hence 


z= Doyekytex) 4 Begeky—er) = p(y + ax)+ Wy — ax). 
Ex. 4. Find the complementary function of 


072 072 9 Oz dz 
=_ _ +3 = xy + erty, 
actin gyin onl) Oye 


Ex. 5. Find the complementary function of 


Ore de + Se cos(w + 2y)-+ ey. 
ox dxdy dy 

Ex. 6. Find the complementary function of 
fz y dre 02 1 3 dz 
ox? gy? Ox dy 


22 = ety — xy. 
0 
132. The particular integral. ‘The particular integral can be 
obtained in certain cases by methods analogous to those shown 
in Arts. 60-64. It is easily shown, by the method adopted 


5 if al 
in Arts. 60-62, that” ———____ > e479 = nae 
CED F(a,b) | ae 
i : i , 
09207) \ = 
F(D*, DD’, Pe) att)" Fe = = 
and similarly fér the cosine; and that ee xy? can be 


F(D, D') 
evaluated by operating upon a’y* with [F’(D, D')]~! expanded 
in ascending powers of D and D!.* 


* For a full discussion, see Johnson, Differential Equations, Arts. 328- 
384. 
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2. 2 
Bx fee 02 02 5 om 9 02") 2 or = etn 4 sin (@a+ y) + ay. 


Ox? dx dy oy? = gE 
The complementary function, found by Art. 131, is 
o(y —a%)+e*y(2a + y). 


The particular integral is 


iN 
D*? — DD! —2D"?+4+2D+4+2D!' 


{e+ + sin(2a% + y)+ xy}. 


ee re eee a ee i 
D2 =p) Di? D2Aao Dero! =S10'2 
1 


D-DD 2D 12D aap erty 


a 1 . a ee oe oe 
—opsspy opr pa et EY 
_ cos(2% + y) 
6 
1 cy = ia 1 tip 
Pio DD! =2D2"42IDL2D D+Di D=2D'+2_— 
i 1 D—2D' ,(D—2D')? 
gy ee 
2 neal 2 = 4 jew 
= 
=F pep ty te—D 


1 Dp 1 2 
. teers (ey—hyt+a—1)==—y—hy—F +401) 


= 56m —6y—2a?+ 9x12). 
Therefore, the general solution is 
z= oy —2) + ey (Qa+y)— aid = Foos(2a +4) 


he en 


Ex. 2. Solve Exs. 1, 3, 4, Art. 180, by the shorter methods, 
Ex. 3. Find the particular integrals of Exs. 4, 5, 6, Art. 131. 
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133. Transformation of equations. The linear partial differ- 
ential equation with variable coefficients, like the linear equa- 
tion between two variables, may sometimes be transformable 
into one having constant coefficients. In particular, an equa- 
tion in which the coefficient of any derivative is of a degree 
in the independent variables equal to the number indicating 
the order of the derivative, is thus reducible. This is illus- 
trated by Ex. 1. (Compare Arts. 65, 71.) 


exenls oe Ore _ 7 02 4 BOF 0, 
x 


Oy” oy Ox 
On assuming u = log, v = logy, the equation takes the form 
ge = Oe 2 
du2 gut” 


of which the solution is z= ¢(w+v)+ Y(u — »). 
The substitution of the values of w, v, gives 


2 = o(log(vy)) + ¥(log=) = sey) + F (2), 


g2 0% 022 022 0z 
Ex. 2 — yx4 +472 6 = x34 
aa >) og ada GAB aun ce tag ae 
fix. gobo Leen lore lee 
20a e8dx yay? yoy 


134.* Laplace’s equation: y’v=0. The equation 


ov , ov. Fv 
aut oye t at co) 
usually written vn =, 


and commonly known as Laplace’s + equation, is one of the 
equations most frequently met in investigations in applied 
mathematics, appearing, as it does, in discussions on mechan- 
ics, sound, electricity, heat, etc., especially where the theory of 
potential is involved. 


* Arts. 134, 135, 186, are merely notes. 
+ Because it was first given, in 1782, by Pierre Siméon Laplace (1749- 
1827), one of the greatest of French mathematicians. 
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For instance, if V be the Newtonian potential due to an 
attracting mass, at any point P(a, y, 2) not forming a part of 
the mass itself, V satisfies (1);* again, if V be the electric 
potential at any point («, y,z) where the electrical density is 
zero, V satisfies (1); + and, to give one more instance, if a body 
be in a state of equilibrium as to temperature, v being the 


temperature at any point, < = 0, and v satisfies (1). If f(a, y, 2) 


denote any value of v that satisfies (1), f (a, y, 2) = in the first 
two instances is called an equipotential surface, and in the 
third an isothermal surface. 

On changing to spherical co-ordinates by the transformation 


x= rsin@ cos ¢, 
y =rsin 6.cos ¢, 
2=7,c0s\6, 


(1) becomes ¢ 


Ov , 10% , 20v , coté dv il GH 
= = 2 
er oo 7 EO ET Og” ° 2) 


which may be written 


aed io) Ov A Os fe Ov lo 
Bye eee Spoleto; 
Cae aay: (5 A yhear aa 8) 


and if «= cos 8, it will take the form 


vr) = ¥. Le ey 4 
eo aa Hany t Tage ee? 


The subject of Spherical Harmonics is in part concerned with 


* B. O. Peirce, Newtonian Potential Function, Art. 28; Thomson and 
Tait, Natural Philosophy, Art. 491. 
+ W. T. A. Emtage, Mathematical Theory of Electricity and Magnet- 
ism, p. 14. 
t Todhunter, Differential Calculus, Art. 207; Williamson, Differential 
Calculus, Art. 828 ; Edwards, Differential Calculus, Art. 532, The equa- 
tion as given by Laplace was in the form (2). 
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the development of functions that will satisfy this equation.* 
A homogeneous rational integral algebraic function of a, y, z 
of the nth degree, that is, a function of the form 7f(6, ¢) in 
spherical co-ordinates, which is a value of v satisfying (4), is 
called a solid spherical harmonic of the nth degree; and f(6, $) 
is called a surface spherical harmonic of the nth degree. Spher- 
ical harmonics are also known as Laplace’s coefficients. 
If v be ss of ¢, (3) reduces to 


sae D+ aH yaar ie ©) 


On putting v=7r"P, where P is a function of 6 only, and 
changing the independent variable 6 by means of the relation 
p= cos 6, (5) becomes 


<(1— wy tant IP = 0, (6) 
ng 


which is Legendre’s eis Art. 83. A function that satis- 
fies (6) or (5) is called a surface zonal harmonic. A particular 
class of zonal harmonics is also known as Legendrean coeffi- 
cients.{ For a treatment of spherical harmonics, see Byerly, 
Fourier’s Series and Spherical Harmonics, Chap. VI., pp. 195—- 
218; and of zonal harmonics, see the same work, Chap. V., 
pp. 144-194. 

In special cases (1) and its solution assume Ae forms ; 
two of these will now be shown. 


* See Williamson, Differential Calculus, Chap. XXIII., Arts. 332- 
337 ; Edwards, Differential Calculus, Art. 189 ; Lamb, Hydrodynamics, 
Ed. 1895, Arts. 82-85; Byerly, Fourier’s Series and Spherical Har- 
monics. 

+ So called after Tepinge: who employed them in determining V in a 
paper bearing the date 1782. 

} After Legendre, who first introduced them in a paper published in 
1785. Legendre’s work in this subject, however, was done before that of 
Laplace (Byerly, Fourter’s Series and Spherical Harmonics, Chap. IX., 
p. 267). See Ex. 5, Art, 82. 
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135. Special cases. In the first instance given in Art. 134, 
‘suppose that the attracting mass is a sphere composed of con- 
centric shells, each of uniform density. Here v obviously 
depends only upon the distance of the point P from the centre 
of the aye and hence (2) Art. 134 reduces to 


du , 2dv 
ae de” @) 
which on integration gives 
v=A+ 2. (2) 


Equation (1), in which v depends upon 7 alone, can be 
obtained directly from (1) Art. 134 by means of the relation 
r=e+y+2. For, 

dv _ dv or _ x dv 
dx drdu rdr 
Oy idv w#dv, 2 dv. 


ax? rdr Pdr r dr? 


ne o4 and adding, there 


and on finding similar values for 
results (1). 

For the discussion and integration of (1) from the point of 
view of mechanics, see Thomson and Tait, Natural Philosophy, 
Vol. 1., Part IT., p. 35. 

If the point P in the second instance of Art. 134 be outside 
of a uniformly electrified sphere and at a distance r from 

ov 


the centre, obviously Co and saa 0; and equations (1) 


and (2) follow as before. For the interpretation and applica- 
tion of this result, from the point of view of electricity, see 
Emtage, Mathematical Theory of Electricity and Magnetism, 
pp. 14, 35, 37. 

Again, suppose that the attracting body in the first instance 
in Art. 134 is made up of infinitely long co-axial cylindrical 
shells, each of uniform density, the z-axis being the common 
axis of the cylinder; or, that inthe second instance P is a point 
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outside an infinitely long conducting cylinder uniformly 
charged with electricity, the z-axis being the axis of the 
cylinder. Since in these cases v depends only upon the dis- 
tance from the axis of the cylinder, that is, upon a + y’, (1) 
Art. 134 reduces to ie aan 

"ade dr” 
which on integration gives 


ea eee or v= C— Alog~ 
- 


For discussion of these and other special cases, see the 
works referred to in the former part of this article, and also 
B. O. Peirce, Newtonian Potential Function. 


136. Poisson’s equation: v°v=—4zp. If in (1) Art. 184 
the second member be — 47, p being a function of 2, y, z, then 
there appears the equation 

oy , Ov , Ov : 

A ALE eatin BE | i 

Og 0) “az de () 
which is known as Poisson’s equation.* An example of its 
occurrence is the following: If p be the density of matter 
at the point (a, y, 2) in the first instance in Art. 134, equation 
(1) Art. 134 takes the above form. In the case of the sphere 
described in Art. 135, the equation becomes 


d’u . 2dv 


dr?" 7 dr 
and the first integral is 


=—4np, 


du a 
no =—4rf pr'dr = — M, 
where M denotes the whole amount of matter within the 


spherical surface of radius r. In the case of the co-axial 
cylinders, the equation becomes 


* So called from Siméon Denis Poisson (1781-1840), who thus extended 
Laplace’s equation. 


t See Thomson and Tait, Natwral Philosophy, Art. 491. 
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ed 

dy? rdr ne 
and the first integral is 

ae c—4a7 [prdr. 


dr 


EXAMPLES ON CHAPTER XII. 
xp + yq = nz. 4. (a—x)p+(b—y)q=c-z. 
(y?+ 22—2?)p—2aeyqt+2ez=0. 5. (yt+z2)pt(e+a)g=arty. 


an OF Oz +92 
eget Oy 9 


7. (yx — 224)p + (2 yt — a3y)q = 9 2(a — 9). 


sete ed. 6. a(p+q)=z. 


8. z—xp—yq=ave*+y2+2% 14. 2%p2 = yq?. 
9. (@?—yz)p+(y?—za)q=2—axy. 15. p? + g? = npg. 


10. 


11. 


12. 


13. 


21. 


24. 


: ae 


. S+ 


bee Pe he a = ty 16. 2 —px— qy=cv1 + p? + q@. 
YZ Zu xy 


cos(# + y)p + sin(a+y)q=z. 17. Vp +Vq=1. 
p= 21 — pq). 18. q= 2p + p?. 
Q =(2+ px)?. 19. pl + q) =. 
20. Find three complete integrals of pg = px + qy. 
(+ y?)(p? + @)=1. 22. pg = amyrz!. 


23. (@+y)(pt+q)?+@—y)(p—-g?=1. 
(y¥—«)(qy—px)=(p—q? 2. (p+Qq)(pr+qy)=1. 


1 2 
. er+p=9x*y?. 27. s+-Pa ie, 28. g?r —2 pqs + pt =0. 
29. gq1i+9)r—-(p+a+2pq)st+pU+pt=0 
- yr=(n —1)yp + a. 33. p+r= xy. 
1. a f(a) = Fy). 84. s— xy. 
Ox? 


35. r+(a+ b)s + abt = xy. 
86. (b+ cqg)*r — 2(b + cg) (a+ cp)s +(a+ cp) =0. 
p= ay. 38. r+ = “s= ldap. 


y 
1 Sy 


MISCELLANEOUS NOTES. 


NOTE A. 


A system of ordinary differential equations, of which a part or all is 
of an order higher than the first, can be reduced to a system of equations 
of the first order. 


Take the single differential equation of order n 


dy dy dy ) 
se ess he |= 0, 1 
f ie dage—V a ) 
dy eg FY ey 
anoeputl——-=— 7, 9 —Yg,)---, —— — — ye 7) Lhen\()icam! be replacedeby, 
da da? Ghee 
the following system of n equations of the first order, 
dy _ 
die = ¥1, 
dy _ 
dz = 92, 
Bans = Yn-1) 
AYn—1 =0 
Fl =, Yn=1y Yn—% 2° Yyy Ys © |) =O. 
dx 


Again, suppose that there are two simultaneous equations, 
dy d*y dy p dz 26 
dx’ da? dx® ~’ dx’ dx? : 


dy Py dy dz oo 2H 
f(a Y, ax’ ax?’ ax’ @, am 2 * 


A(z, Y, 


On putting dy _ V1; Py _ Yo; dz _ z1, these two equations can be 
dx da? dx 
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replaced by the following equivalent system of equations of the first 
order : 


a = 1) 
2 = 36) 
A(z, Ys Yay Yas as, 2,25 rad, = 
AC Y, Yry Yo, tee, z, ay) ==, 0); 


It is evident that any system of ordinary differential equations can be 
reduced in this manner to another equivalent system, where there will 
appear only derivatives of the first order. 


NOTE B. 
[This Note is supplementary to Art. 1.] 
The Existence Theorem. 


Following is a proof of the existence of an integral of an equation of 
the first order.* 


Suppose that the differential equation ¢(y’, y, «)=0, where y' stands 
dy « : 
for —*, is put in the f 
ages sr y' =f(a,y), () 


which is always possible. This proof is limited to the case where f (x, y) 
is a function which can be represented by a power-series ¢ 
Go + 1% + Ay + Agu? + agey + asy? + + + aumy™ + +, 


in which the a’s are all known, since f(a, y) is known, and which con- 


verges for |x|=r, |y|=t, say. (The symbol |x| denotes the numerical 
value of x.) 


* This proof is taken from notes of a course on differential equations 
given by Professor David Hilbert at Gittingen. 

+ This is by far the most important case, since in the higher mathe- 
matics such functions are almost exclusively dealt with, and in applied 
mathematics they are universally used for approximations. 
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It is to be shown that there is a convergent series 
Y = a9 + aX + age? + + (2) 
which identically satisfies 


y =f, Y)= Got ae + dey + age? + agry + asy? + + 
+ aemy” + oe; (8) 
and which also satisfies a given initial condition, say, that y = yo when 
=> ot. * 

That y= 0 when «=0 may be taken for the initial condition without 
any loss of generality. For, on substituting 2; + a for x and y; + yo for 
y in (1), it becomes 

sean yi’ = (M1, Y1)5 (4) 
and it is evident that for 

en ao! + ay!% + ag'x2 4+... 

to identically satisfy (4) and the initial condition that y; = 0 when x, =0, 
is the same thing as for (2) to satisfy (38) and the initial condition that 
y = Yo When «=o. Hence the initial condition may be taken in this 
form at the beginning; and for this it is both necessary and sufticient 
that ao in (2) be zero. 

Tt will now be shown 


(a) that there is one and only one series, 
Y = ak + ah? +o, (5) 
which satisfies (3) identically; and 


(6) that within certain limits for & this series is convergent. 


On transforming the series in (8), which has been supposed conver- 
gent for |x|=r, |y|=t, by putting x = rx, y = ty1, equation (3) takes the 
form 

y! =f (rx, ty1) = ao! + ay!ey + ae!yy + ag!ay? + ag!e1y1 + + 

The second member of this equation is a convergent series, and con- 
verges when x; = y; =1; and, therefore, ao! + ai! + ao! + -+- converges. 
This shows that the absolute value of each a! is not larger than a certain 
finite quantity A, say. The substitution just made for ~ and y does not 
make any essential change in the problem, and hence it might have been 
assumed at first that the a’s of (3) were each not greater than A. In 
what follows the a’s are accordingly regarded as not greater than A. 


* If an initial condition be not made, then an infinite number of series 
can be found which will satisfy (3). 
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If (5) satisfies (3), the value of y and y! derived from (5), when sub- 
stituted in (3), must make the latter an identity; and, therefore, 
ay + 2age + 8agu? + -- 
= do + aH + de (aye + age? + +++) + Agu? + age(are + age? + +) 
+ 5 (a4% + a? + +++)? oe 
is an identical equation. Hence 


a Ast 
a1 = Ao; 2ag= a1 + ea), whence ag = out ato 3 a3 = d3 + eae + Aga, 
whence az = d3 + oon + d2@0) + a4a0; and similarly for a4, a5,---. Itis 


evident that all the a’s can be determined as rational integral functions 
of the a’s; and it is also to be noticed that all the numerical coefficients 
in the expressions for the a’s are positive ; and, therefore, the a’s will 
not be diminished if each of the a’s is replaced by A. : 

From the method of derivation it is evident that (5) with the a’s de- 
termined as above identically satisfies (3). It has still to be determined 
whether this series is convergent. 

‘On replacing each of the a’s in (8) by A, a quantity not less than any 
one of the a’s, there results 


yi =A + e+ y+ a? + ay + y? + 28 + wy + +). (6) 
The integral of this equation is found by replacing each of the a’s that 
occur in the expressions for the a’s of (5) by A. None of these latter 
coefficients are diminished by changing each of the a’s to A, as pointed 
out above ; hence, if the integral of (6) is convergent, the integral of (3) 
is also. 
Now solve (6) directly. On factoring the second member, the equation 
becomes 
y! sat +2 + 27+ --)(1+y + y? + --), 


"1 —- 
‘ =o Lee y 
Therefore, (_—y)dy=A ae ; 
l-—«z 
whence, on integration, y — 4 y? =— A log(1.—@)+4 ¢. 
Therefore, y=1+4[2 Alog(1 —2)+e+41]3. 


Here c must be determined, so that the initial condition be satisfied, 
namely, that y = 0 when « = 0; therefore 


0=14ve41. 


Hence the square root must have the minus sign, and c must be zero, 
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Therefore, 


y=1—[1+2Alog(—a)}#=1-[1 —24 (2424 ..)) (7) 


A 2 3 
The series % + = + - + ++: converges for |~|< 1; hence the square root 


2 3 
of 1—2 A(« + 3 + z + =) converges for |%|<1; and hence the value 


of y in (7) is finite; and, therefore, the value of y in (5) is finite for z 
within certain limits. 

Note A showed that an equation of order m can be replaced by a sys- 
tem of n simultaneous equations of the first order, each containing an 
unknown function to be found. In the case of the equation of order n, 
the proof of the existence of integrals is made for this equivalent sys- 
tem instead of for the single equation of the mth order; the proof can 
be carried through in much the same way.* 

The method of proof given above is known as ‘‘the Power-Series 
method.”’ 
Historical Note.t — Augustin Louis Cauchy (1789-1857) of Paris, who 
was one of the leaders in insisting on rigorous demonstrations in mathe- 
matical analysis, gave the two first proofs of the existence theorem for 
ordinary differential equations. The first proof was given: for real vari- 
ables in 1823 in his lectures at the Polytechnic School in Paris; the 
second was given in 1835 for complex variables in a lithographed memoir. 
He was also the first who proved the existence of integrals of a partial 
differential equation. The first of the two proofs was published in 
Moigno’s Calculus in 1844 ; this may be called ‘‘ the method of difference 
equations’’; it has been developed and simplified by Gilbert in France 
and Lipschitz in Germany. In his second method Cauchy employed 
what he called “the Calculus of limits.” This method has been developed 
by Briot and Bouquet, and Méray in France, and Weierstrass (1815-1897) 
in Germany. (The proof given above follows Weierstrass’ exposition of 
Cauchy’s second proof.) A new proof, that by ‘‘the method of succes- 

sive approximations,’’ was given by Emile Picard of Paris in 1890. 


*Leo Koenigsberger, Theorie der Differentialgleichungen (Leipzig, 
1889), p. 27. 

+ For many historical notes and references relating to the existence 
theorem see Mansion, Theorie der partiellen Differentialgleichungen, 
pp. 26-29. 

t For an English translation of this proof made by Professor T. S. 
Fiske, see Bulletin N. Y. Math. Soc., Vol. I.:(1891-1892), pp. 12-16. 

oO 
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. 


In the Traité d’ Analyse of fi. Picard, t. II., pp. 291-818, will be found, 
besides the author’s own proof just mentioned, Cauchy’s first and second 
proofs, the latter as modified by Briot and Bouquet; and Madame 
Kowalevsky’s proof * of the existence of integrals of a system of partial 
differential equations. (A knowledge of the theory of functions of a 
complex variable is necessary for the reading of some of these proofs. ) 


f NOTE C. 


[This Note is supplementary to Art. 3.] 


The complete solution of a differential equation of the mth order con- 
tains n arbitrary independent constants. 

Let y', 7!', --- denote the first, second, --- derivatives of y with respect 
to a, and y(0), y/(0), y/(O), --» denote the values of y, y!, y!’, --- when 
x=0. First, let an equation of the first order be considered; and 
suppose that the solution of : 


Fiy', Y, x) =0, @) 
when expanded in ascending powers of @ is 
Y = CH Ce + Cot? + oe, (2) 


Note B shows that the solution can be thus expressed. 
But y(7) = y(0)+ y'(O) a + aor + ++. (Maclaurin’s Theorem) ; (3) 
and therefore c= y(0), c= y!(0), c= at" Or» Re 


Now c=y(0) cannot be expressed in terms of anything known or 
determinable. However, c; = y’(0) can be determined, for F(y', y, x) 
=0 holds true for all values of x, and hence for «=0; therefore 
Fty'(9), yO), 0} = 0, that is F(c1,¢,0)=0. This determines c, in terms 
of ¢. 

Equation (1) may be solved for y’, thus, 

y' =F, &); (4) 


then, on differentiation, 


* Crelle, Vol. 80. (Memoir dated 1874.) Madame Sophie de Kowa- 
levsky (1853-1891) was professor of higher mathematics at Stockholm 
(1884-1891), and received the Bordin prize of the French Academy 
in 1888. 

t+ For this Note, I am indebted to notes of lectures by Professor 
Hilbert at Gottingen. 
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ory ~ a therefore y!/(0) = [su '(0) + v| 

This determines cz in terms of c and c,, and from this C2 can be found 
in terms of c alone. Another differentiation and the substitution of 
xz =Qin the result will give an equation by means of which y!’/ (0), and 
thus cs also, can be expressed in terms of c; and similarly for the con- 
stants C4, C5, ---. Therefore all the constants except c are determined ; 
that is, the differential equation of the first order has one arbitrary con- 
stant in its general solution. 

In the next place, let an equation of the second order be considered. 
Put the equation g(y!’, y', y, )= 0 into the form 


y"=f(y's ¥, ©); (5) 
and suppose that the solution is 


1 
gM 2 
r=—0 


Y =CH Ce + Cox? + »», 
Determination of the values of c, ci, ¢a, ---, as before, gives c = y(0), 
q=—y'(0),a= < y''(O), «+». But, from the given equation, 
!"(0) = Fiy'O)s yO), OF; 


and this determines cg in terms of c and ¢,. On differentiating (5) and 
putting x = 0, there is obtained 


yNO= a yl vy +t v co Ps Cty C2) = FH, C1, ES (C1 4 9)5 5 
and hence c, is found in terms of c and c,. By proceeding in this way, 
the values of all the other coefficients can be obtained in terms of c and 
c;; but it will not be possible to obtain any information about ¢ and 
¢;. The solution of (5) will therefore contain two arbitrary constants. 

The proof of the theorem for equations of higher orders is made in 
exactly the same way as has just been used in the case of equations of the 
first and second orders. 


NOTE D. 
[This Note is supplementary to Art. 4.] 
Criterion for the Independence of Constants of Integration. 


In Art. 4 an example has been given of an integral in which there are 
apparently two constants of integration, but in reality these two are 
equivalent to only one. The question thus arises, how is it to be deter 
mined whether the constants of integration are really independent ? 
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In the case of a solution of an equation of the second order having the 
form y = $(2, (1, C2), the criterion that the constants ¢1, C2 be indepen- 
dent, by which it is meant that this solution be not reducible to the form 
y = ~{x, f(c1, C2)}, in which there is really only one arbitrary constant 
f(r, €2), is that the determinant 


ok ok 
C1 OC: 
0*¢ 0*¢ 


00x dc20% 


be not equal to zero. 
For, suppose that ¢(a, ¢1, ¢2) can be put in the form wW{a, f(c1, ¢2)}. 
On forming and expanding the above determinant, there results 


av of, OY Of _ dy of oy. of 
Of dc: OxdAfdce dxdf dcr of dex" 
which is identically zero. 

* Conversely, if the determinant be identically zero, then $(@, ¢1, C2) 
must be of the form W{x, f(c1, c2)}; that is, d(@, ci, C2) will not vary, no 
matter how c; and cy are varied, so long as f(¢1, C2) is assigned some 
particular constant value. 


On writing p, q, for = ee the condition that the determinant be 


zero takes the form p on ge =0, whence on integration a a con- 
stant; that is, is independent of x, and hence can only involve cj, 
and Cy Take £2 where Z, M, are functions of cj, co. Hence 
M oe = = a Now differentiation of (a, ¢1, Ce) gives 
1 C3 
dp = 9% ax 4 9% ao, 4+ 9% deg = 9% ae +. (Ldey + Macs) + lee 
ox 0c1 OC Ox L acy 


But Ldc; + Mdcg has an integrating factor u, such that wLdc, + uMdce 
is a complete differential of the form df(c, cz). 

Therefore d¢ = os dae + Oo : Of(c1, C2); hence $(@, ci, ce) will not 
vary, no matter how ¢1, cz are varied, provided only that they satisfy the 
condition f(c1, cz) = a constant. 

Hence the necessary and sufficient condition that c,, c, be really inde- 
pendent in $(#, ¢1, ¢2) is that the above determinant be not equal to zero. 


* This part of the proof is due to Professor McMahon of Cornell 
University. 


; 
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More generally, the criterion that the n parameters cj, C2, +e, Cy, in 
F(@, Cy, C2, +++, Cn) be independent is that the determinant 


a oP oF 
0%, Ale OCn 
6 let Sc at 
061 0% OC2 es a Ox 
or : anf 
oc, ox"!  Oen gacn—t 


be not equal to zero. This follows from the theorem proved in Note F. 


NOTE E. 


[This Note is supplementary to Art. 12.] 


* Proof that Pdx + Qdy is an exact differential when ot 9@. 


Ox 
OV pe Ol Ors =2@. 
=V, th =P; 
Let f Pax = en [— ae ata Oak 
0@_ 0 (2). 
therefore aa an \ay 
Hence Q = = Lr ¢'(y), where ¢/(y) is some function of y. Therefore 
y 
Pdx + Qdy = = OV ay 4 or ay + 9! (y)dy 


=d[V+ ¢(y)], an exact differential. 


NOTE F. 
[This Note is supplementary to Art. 49. ] 


On the criterion that n integrals y1, #2, -+:; ym of the linear differential 
equation 
dry dn—ly 


lad, + Py =0 1 
Chae 1 anit sl Sd @) 


be linearly independent. 


* I am indebted for this proof to Professor McMahon, of Cornell. 
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Before proceeding to establish the criterion, it may be remarked that 
i be a linear relation 
if there iiieeeees (2) 
where aj, ag, «+» are constants, existing between all or any of the integrals 
Yi) Yo) ***y Yn) then the integral y = c1y1 + Co¥e + +++ + C’Yn, In Virtue of 
(2), may be written 


iS (co—ex22) ue + (¢ p— ett ys + + (en — 2" te 
1 


This expression does not really contain more than » — 1 arbitrary con- 
stants, and therefore is not the general integral. 
Form the determinant 


yi ¥2 Un 
yr Yah Yn 


YyxP—D yor) «0. y(M—D |, 


where the elements of each row below the first are the derivatives of the 
corresponding elements in the row above them. This determinant is 
known as the functional determinant of 1, Y2, +++; Yn, and will be denoted 
by R. The necessary and sufficient condition for the linear indepen- 
dence of ¥1, ye, -**, Yn is that R be not equal to zero. 

Suppose that this condition holds in the case of n — 1 functions, then 
it holds for n functions. 

If there be a relation such as (2) between the functions 71, Y2, «++, Yn; 
then the elements of one of the columns of # are formed from several 
other columns by adding the same multiples of the corresponding elements 
of these other columns ; and, consequently, R will be identically equal to 
zero. 

Conversely, if R =0, there will be a linear relation of the form (2) 
between the functions y, y1, «+, y. Since R=0, the determinant must 
be reducible to a form wherein all the elements of one column are zero ; 
that is, there must be certain multipliers dy, Ag, -++, An, Such that 


MY. sir Aoyo oe. + AnYn = 0) 
ME St: —* fone ote =0 ; 4 (GD 


. 


dann a dept Hoes + Anyn®—Y = 0 


Differentiation of each of these equations and subtraction of the one 
next following gives 
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Arya + Ag!Yo + ++ Re, 
Bee aoa Si eLy AS A oreSsy fe.) 


. ly,(—2) + dg! fr—2) 2 ae Ati tee ex —0 


If one of the determinants | 7; Yo “Yn vanishes, say the 
Yo Ya! wo Yn! 


Yyy("—2) yo(m—2) ... (2-2) 


one formed by omitting the rth column, then by hypothesis there is 
a relation 
C11 se Coa foeee + Cr—-1Yy-1 + CrWYrti + ee + CrYn=0. 
But if no one of these determinants vanishes, then it follows from (4) 
and the first (7 — 1) equations in (8) that 
LSI ee a tis 
MN Saves Xn 
Suppose that each of these fractions is equal to p, say. It follows from 
integration that 4 = ayelP@, Ag = agelPa, ».., An =anelPde, ay, ag, ++, On 
being the constants of integration. On substituting these values in the 
first of equations (3) and dividing by the common factor eJ?#, there 


he relati 
eo eOn a1Y1 + ag¥o + +++ + OnYn = 0, 


which is thus a consequence of R being equal to zero. Hence, if the 
criterion holds for n —1 functions, it holds also for n. But it can be 
shown as in Note D that the criterion holds for 2 functions; hence it 
holds for 3, hence for 4, and so on for any number. 

Therefore, the necessary and sufficient condition that 41, #2, +++, Yn 
form a system of linearly independent integrals, or a fundamental system 
of integrals, as it is sometimes called, is that the determinant R do not 
vanish identically. 


NOTE G. 


The relations between the coefficients of a linear differential equation 
and its integrals. 


Let 41, Y2 +++; Yn be n linearly independent functions of x. It is required 
to form the differential equation which has these functions for its inte- 
grals ; in other words, to form the equation which has 


Y = Cry + Coy2 + 1+ + CnYn (1) 
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for its general solution. The differential equation is formed by elimi- 


nating Cj, C2, ---, Cn from the given integral by the method shown in Art. 3. 
By differentiating n times there is obtained the set of n + 1 equations, 
y =CY1 + C2¥2 ++ + CnYn 


y' my ce see > + CnYn! 


no) = = Bee a cay rat “ae eal 
From this the eliminant of the c’s is found to be 


Yo Yr Yo Yn | 


yy! ya! (2) 


ym yy ™ Yo™ «+ Yr™ 
the differential equation required. 
Now suppose that the differential equation having the integrals 91, 
Yo ***5 Yn iS in the form 


ay qr—- ly —2y , 
Pe 12s 0. 3 
ii, omen, et »<- Stet BO (3) 


On denoting the minors of y, y’, ---, y™ in (2) by Y, Vi, «++, Yn, respec- 
_ tively, (2) on expansion becomes 


ay a A: daly 


—1)"Yy=0. 4 
et ee (4) 
Comparison of (3) and (4) shows that 
Ve ne 
P=- = 1, Pp ry tae —iyst a 
It will be observed that Y,, is the determinant R of Note F. *In partic- 
ular, since differentiation will show that Vane *, Py=— oa aoe; 5 
ae n ae 
and hence Y,, = e7JPiaz, 
NOTESH. 


[This Note is supplementary to Art. 102.] 


On the criterion of integrability of Pdx + Qdy + Rdz =0. 


It has been shown in Art. 102 that the necessary condition for the 
existence of an integral of | 


Pdx + Qdy+Rdz=0 . (1) 


* This deduction is due to Joseph Liouville (1809-1882), professor at 
the Collége de France. 
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is that the coefficients P, Q, R, satisfy the relation 


It will now be proved that this condition is also sufficient, by showing 
that an integral of (1) can be found when relation (2) holds. 

Substitution shows that, if relation (2) holds for the coefficients of 
(1), a similar relation holds for the coefficients of 


uPdx + nQdy + uRdz = 0, (3) 


where u is any function of a, y, z. If Pdx+ Qdy is not an exact differ- 

ential with respect to # and y, an integrating factor « can be found for it, 

and (3) can then be taken as the equation to be considered. Hence there 

is no loss of generality in regarding Pdx + Qdy as an exact differential. 
On assuming then that 


aP _aQ 
Oy ou 
and that V= § Pa + Qdy), 
it follows that Pe —- Oe a 


aP_ VV, 3Q_ eV. 
Oz dzdx dz dzdy 


Hence, from (2), 


Bape 28) 07 RS PE yee 
ox \dzoy oY oy \du dzdx 


This may be written 


ee, ov (Sr -R)=0, 


ox oy\ dz oy ox\ dz 
or 
ov. nome 
ox dxu\ dz As 
ile bol eliae 
oy dy\ dz 


This equation shows that a relation independent of x and y exists 


between 
V and Oe. tue 
Oz 
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Therefore, OV _ R can be expressed as a function of z and V alone. 
0z 
Suppose that OV SR= we, VY). (4) 
0z 
OV. ov. 


V V 
Since Pdx + Qdy + Rdz= da + —dy + OV az + (2 — a "ae, 


On oy dz 
equation (1) may be written, on taking account of (4), 
dV — (2, V) dz=0. 


This is an equation in two variables. Its integration will lead to an 
equation of the form F(V, 2) =0. 


Hence (2)* is both the necessary and sufficient condition that (1) have 
an integral. 


{ NOTE I. 


Modern Theories of Differential Equations. Invariants of Differential 
Equations. 


The two modern theories of differential equations are: 

(a) The theory based upon the theory of functions of a complex 
variable ; 

(b) The theory based upon Lie’s theory of transformation groups. 

The study of differential equations, until about forty years ago, was 
restricted to the derivation of rules and methods for obtaining solu- 
tions of the equation and expressing these solutions in terms of known 
functions. Even at the beginning of the present century,{ however, 


* Of course this criterion is included in the criterion for the general 
case of p variables, the deduction and proof of which is to be found in 
Forsyth, Theory of Differential Equations, Part I., pp.4-12. (See foot- 
note, p. 138.) See Serret, Calcul Intégral (edition 1886), Arts. 785-786. 

+ Two historical articles that the student would do well to consult are: 
T. Craig, ‘‘Some of the developments in the theory of ordinary differ- 
ential equations between 1878 and 1893,’’ Bulletin of N. Y. Math. Soc., 
Vol. II. (1892-1893), pp. 119-134; D. E. Smith, ‘* History of Modern 
Mathematics’’ (Merriman and Woodward, Higher Mathematics, Chap. 
XI.), Art. 11. Also see F. Cajori, History of Mathematics, pp. 341-347. 

{ ‘*Gauss in 1799 showed that the differential equation meets its 
limitations very soon, unless complex numbers are introduced,’ 
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mathematicians saw that any marked advance in this direction was im- 
possible without the aid of new conceptions and new methods. But it 
was not until a comparatively recent date, that wider regions were dis- 
covered and began to be explored. 

‘* A new era began with the foundation of what is now called function- 
theory by Cauchy, Riemann, and Weierstrass. The study and classifica- 
tion of functions according to their essential properties, as distinguished 
from the accidents of their analytical forms, soon led to a complete 
revolution in the theory of differential equations. It became evident 
that the real question raised by a differential equation is not whether a 
solution, assumed to exist, can be expressed by means of known func- 
tions, or integrals of known functions, but in the first place whether a 
given differential equation does really suffice for the definition of a func- 
tion of the independent variable (or variables), and, if so, what are the 
characteristic properties of the function thus defined. Few things in the 
history of mathematics are more remarkable than the developments to 
which this change of view has given rise.’’ * 

The leading events in the early history of this new theory are: the 

' publication of the memoir on the properties of functions defined by dif- 
ferential equations, by Briot and Bouquet in the Journal de I’ Ecole 
Polytechnique (Cahier 36) in 1856; the paper on the differential equation 
which satisfies the Gaussian series, by Riemann at Gottingen in 1857; 
and, perhaps, most important .of all, the appearance of the memoirs of 
Fuchs on the theory of linear differential equations with variable coeffi- 
cients, in Crelle’s Journal (Vols. 66, 68) in 1866 and 1868. + 

The only work in English which employs the function-theory method 
in discussing differential equations is that of Professor Craig. t 

A knowledge of the theory of substitutions, as well as of function- 
theory, is required for reading some of the modern articles on differential 
equations. 


* See G. B. Mathews, a review in Nature, Vol. LII. (1895), p. 313. 

+ Albert Briot (1817-1882); Jean Claude Bouquet (1819-1885); Georg 
Friedrich Bernhard Riemann (1826-1866), the founder of a general 
theory of functions of a complex variable, and the inventor of the sur- 
faces, known as ‘‘ Riemann’s surfaces”?; Lazarus Fuchs (born 1835), 
professor at Berlin. 

t T. Craig, Treatise on Linear Differential Equations (Vol. I., published 
in 1889). See Note J for the names of other works on the modern 


theories. 
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Professor Lie * of Leipzig has discovered, and since’1873 has developed, 
the theory of transformation groups. This theory bears a close analogy 
to Galois’ theory of substitution groups which play so large a part in the 
treatment of algebraic eqyations. By means of Lie’s theory it can be 
at once discovered whether or not a differential equation can be solved by 
quadratures.t An elementary work by Professor J. M. Page on differ- 
ential equations treated from the standpoint of Lie’s theory has been 
published. 

The theory of invariants of linear differential equations is one of the 
later developments in the study of differential equations. While it plays 
a very important part in both of the modern theories referred to above, 
yet, to some extent, it can be studied without a knowledge of these 
theories. § It has been found that differential equations, like algebraic 
equations, have invariants. An invariant of a linear differential equation 
is a function of its coefficients and their derivatives, such that, when the 
dependent variable undergoes any linear transformation, and the in- 
dependent variable any transformation whatsoever, this function is equal 
to the same function of the coefficients of the new equation multipled by 
a certain power of the derivative of the new independent variable with 
respect to the old. 

The introduction of invariants into the study of differential equations 
is due to E. Laguerre of Paris.|| Those who have made the most im- 


* Sophus Lie was born in Norway and educated in Christiania. He has ~ 
been Professor of Geometry at Leipzig since 1886. He has expounded 
his theory in the following works: Theorie der Transformationgruppen, 
Vols. I., I1., III. (1888-1893) ; Vorlesungen tiber continuierliche Gruppen 
(1893). See p. 207 for his work on Differential Equations. 

t For an elementary introduction to Lie’s theory of transformation 
groups, and its application to differential equations, see articles by 
J. M. Page: ‘‘Transformation Groups,’’ Annals of Mathematics, Vol. 
VIII., No. 4 (1894), pp. 117-1383; ‘* Transformation groups applied to 
ordinary differential equations,’? Annals of Mathematics, Vol. IX., No. 3 
(1895), pp. 59-69. Also see J. M. Brooks, ‘+ Lie’s Continuous Groups,”? 
a review in Bull. Amer. Math. Soc., 2d Series, Vol. I., p. 241. 

¢ By The Macmillan Co. 


§ See Craig, Linear Differential Equations, pp. 19-22, 463-471 ; and 
the memoir of Forsyth referred to below. 

|| In his memoirs: ‘*On linear differential equations of the third 
order,” Comptes Rendus, Vol. 88 (1879), pp. 116-119; ** On some invari- 
ants of linear differential equations,” Ibid., pp. 224-227. 
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portant investigations on these invariants are Halphen and Professor 
Forsyth. Their memoirs* are among the principal sources of infor- 
mation on the subject. 


*G. H. Halphen (1844-1889) of the Polytechnic School in Paris. 
‘*Mémoire sur la réduction des équations différentielles lineaires aux 
formes intégrables,’? Mémoires des Savants Etrangers, Vol. 28 (1884), 
pp. 1-301. Chap. III., pp. 114-176, in this memoir treats of invariants. 

A. R. Forsyth, ‘‘ Invariants, Covariants, and Quotient-Derivatives asso- 
ciated with linear differential equations,’’ Phil. Trans. Roy. Soc., Vol. 179 
(1888), A, pp. 377-489. 
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NOTE J. 
[This Note is supplementary to Art. 53.] 
The Symbol D. 


Let D be a symbol which represents differentiation, with respect to 
g say, on the function immediately following it. In other words, let 


d du 

——— Du=—: 1 

oe oe (uw), or Du dz (1) 

Then D(Du) = oa) — =o (2) 
dx da? 
au Bu 

Di{D(Du)} = — —. 3 

(Ddw} =o (o =o (8) 


It is evident from definition (1) and the results (2), (3), that the result 
of the operation symbolized by D taken n times in succession will be 
anu, 

dx” 

Also, let the operations which consist of the operation D repeated two, 
three, ---, m times in succession be denoted by D2, D3, ---, D™. It should 
be noted that, according to this definition, D»w represents = and not 
(s)" From this definition of D” it follows that the operational symbol 

Ht 


D is subject to the fundamental laws of algebra. For, 


(Dr + D»)y = OU 4 & u a 0 Oe epee 
da dx") =«dx" = dar 


adv (dw antru dn (dru ) 
Dr. Du= = = =D". Dray 
rate dantr ale ar he 


Drs Dru = Driry ; 


Do(u +2) = 5 (ut 0) = oe + 22 Deu + Dov, 


Since D represents an operation, it can only appear with integral 
exponents. Negative exponents will now be considered. 


Suppose that Du=o, (4) 
and let wu be indicated by u=D-. (5) 


It is necessary to give a meaning to D-1, and this meaning must not 
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be inconsistent with the definition of D. On operating on each member 
of (5) with D, 

Du = D+ D-', 
whence by (4), PO OE eli 


Therefore D-1 represents such an operation on any function that, if 
the operation represented by D be subsequently performed, the function 
is left unaltered. Hence the operation represented by D7 is equivalent 
to an integration. It follows that the operation indicated by D-" is 
equivalent to n successive integrations. The proof that the symbol D 
with negative exponents is subject to the laws of algebra, is similar to 
that used for D with positive exponents. 


It has been seen that D-D-lv=v. 
But D-1.Dv=%v+6¢, 


in which ¢ is an arbitrary constant of integration. Therefore, in order 


that : 
DD". D-%~= D-. D™, 


it is necessary to omit the arbitrary constant that arises when the opera- 
tion indicated by D7 is performed. 


NOTE-—K. 
[This Note is supplementary to Art. 82.] 
Integration in series. 


The law for the exponents will be apparent on substituting x™ for y 
in the first member of the given equation. Suppose that the expression 
obtained by this substitution is 


Si(m)x™ + fo(m)am”. (3) 


In general (8) will contain more than two terms; in the case of the 
equations in Art. 66 it contains only one term. Under the supposition 
just made, the successive differences of the exponents of «x in the series 
sought must evidently be m!’—m!. This common difference will be 
denoted by s. Solution (2) may now be written 


y = Agu + Ayats + vee + Ap emtlrVs + A,emtrs 4 ae, (4) 


Ta 
or simply f= 3 PENG a, 
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Substitution of this series for y in (1) will give, in virtue of (3), 


Aofi(m) a™ + Ao fo(m) ams ) 
+ Ayfi(m + s) a+ + Aj fo(m + s)am+ 
+ eee 
+ Arai fi [mt + (r — Lys} oo: 
+ A,-rf2[m +(r — 1) sams | 
+ A,fi(m + rs) ars 
+ A, fo(m + 18) am +(rt+Ds 
Se 


(5) 


Since equation (5) must be an identity, the coefficients of each power 
of # therein must be equal to zero ; hence 


fi(m)=0 (6) 
and A,fi(m + rs)+ Apaife[m+(r —1)s] =9. (7) 


The roots of (6) give the initial exponents of series that will satisfy 
(1); and equation (7) shows that 


—_ Alm +(r—1)8] 
eae Si(m + 7s) < 


r—ly 


which is the relation between successive coefficients. The difference 
between the exponents in (3) might have been taken, m! — m!’ or —s; 
in this case, the resulting series would have had their powers in reverse 
order to those of (4); and the initial terms would have been found by 
solving f2(m) = 0. 

In determining the initial power of x for an equation of the nth order, 
that coefficient in (8) which is of the nth degree in m must be put equal 
to zero, since there must be n independent series in the general solution. 
ff both fi(m) and fo(m) are of the nth degree, two sets of series can be 
derived, one in ascending powers and the other in descending powers of x. 

If the expression (3) have another term f3(m)a™”, the terms of the 
series can be successively deduced, but the process will be much more 
tedious. This method can also be employed in the case of non-linear 
equations, but more than a very few terms can be calculated only with 
difficulty. The equations previously considered can of course be inte- 
grated in series ; Ex. 3, Art. 82, illustrates this. 


Xoo - 
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. ped —2)+1=0. 
14. 


. yV1l—e+aev1l—-y 


=¢. 


CHAPTER I. 


(° stands for a 
dx 


Art. 3. 
(a? — 2y2)p? — 4 pay — 2 = 0. 
d?y ae 
4. ue a: 
i dx? a G 
Page 11. 
ree gy 8. 
Vi-2 vV1-y 
. pvli-ev=y. 9. 
@y _ ~ dy 
= /{——6 
dic8 dx a He 
| 12 py =(8 p? — 27)e. 11 
= pe +p — p*. 12 
8 ap§ = 274. 
13. 


@y 
27-24 9y=24— 
de det y ae 


d*y\2 
3. (1 2)8 — 72/2). 
(1+ p*) ney 


dy 


== (Ij; 
. dx 
dy | dy 
e+ 2—~—ay=0 
rage dx a 


Py = 
at + my = 0. 


meee ana t( aol = 0: 


dx? dx 
. yr =2 pay + x. 
av 20: 
axe 
dy au\'= dy. 
TY Fan8 dix? ee ie dix 


dy. 


CHAPTER II. 


Art. 8. 
3. y=c(a+%)(1 — ay). 


4, tan y = c(1 — e*)8. 
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ee ee EEE 
Art.9. — 
Pod 
2. xy2=c2(a+2y). 


3. y= ce”, 
v5_ (V841)e42y 
4, ¢(2y? + 2iy at) aN ee 
Gx Vn (l— V8)e%+2y 
Art. 10. 
1. |Y—2+1)2y¥+4—1)5 =e. 


fk : 5 21 
2. cy —Say+a24Maetdy—11) = {2Y (6+ V2l)e+2(2+ V21) 


= 
be 
2y—(5— V21)x+2(2—V21) 


Art. 13. 


3 
3. ata — TF — ay? — ay =, 4. ax? + bay + cy? + gu + ey=k. 
5. xy? + 4 x3y — 4 xy? + y3 — wey + ety + at=e, 


Art. 16. 
2aloga%+ alogy—y=ce. 4. xet + my? = cx. 5. e+ ose. 
Arts 27. 

1 
3. 2logx —logy ot C. 


Art. 18. 
1. e*(a? + y?)=c, 2. 2 — y= cx. 


3. x3y3 + 42 = cy, 
4. ay ty? +22 — 6, 
yp? 


8. 6Vay — a byt =e, 
Art. 20. 
~ y= (e'--c)e-=, 8. y = tana —1 +4 ce-tanz, 


4. y=(e+e)@41)% 
5. 3(a2+1)y= 443 4 ¢, 

Arts210 
; Ty73 = ext — 3.28, 4. yi =o(1 —a2yt 1 
5. y=ar+ cavl — gq, 


12. 
13. 


14. 
15. 


20. 


21. 


22. 


28. 


31. 
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Page 29. 
ses a oe 4. tanz tany =k. 
a 

e yte 
2 = 2-61 2 Seles = 

x cy + ¢ sy ty 
i fas 1 
2 ce* 6. y= 271 + ce). 


7. 60y3 (+1)? = 1025 + 2405 4 lbat+e. 
8. ze —ayt+y+a-—y=c. 


9 y=(e Viee 4.2 = 
V1— 2? 


10. cr=e. 
ll. xt — yt + 2x2y? — 2 a2? — 25%? =. 


y(?2 +1)2=tan-—1le+4+. 
16. logVva? + y2— m tan-12 = C. 


log ey ==. 
y 17. r=ce™?, 
y =ae+ cav1 — 22. 
x? —y?—l=ce. 18. x + yev=c. 
19. y "+1 = celsinz 4 2sing +>. 
n— 

— 3 . 
(w+1loey=2a4+e. 93. y+ 2p tS — 2a =o, 
1 Sas pd ata 
oo Se 24. yt+2a°y? +o 2a +20y=c, 
Eye Bap : ri 
q ese 25. -=2—y?+ce2. 
n+2 aa % : 


26. 72? = ax? + ce. 
27. (1+ Va? + 2)y = a? log(a@ + Va? + 27) +.. 


log Va? + y? + tan-1 Z =: 
29. (4624 1)y? = 2 a(sin x + 2b cosx) + ce, 


80. #2 + y2? = cy. 
a 32. c(y—b)= 
8 y? — Qarer = cx. lay 


38. 9log(By+2%+ 42)=14(8y —$2+ 0). 


x . 
1+ bz 


34. xy? — 2 xy logcy = 1. 
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y 38. ZlogZ@— Yt ti ye, 
362 Cy = ce 2 oa use 
CHAPTER III. 
Art. 22. 
So yS=6, oty=e, +e yc. 5. a2+2y=c, 8+y2=c. 
4. 348(y + ¢)8 = 27 ax’. 6. y=4a+e,y=3xr+e, 
Art. 24. 
2. x+c= 5 log (+ py? (p—1) —tan71p}, with the given relation. 
3. log (p — #) = —“— + c, with the given relation. 
p-@ 
4. 2y=cx2 + %, 
c 

Art. 25. 
1. y=c—[p?+2p+ 2log(p—1)], x=c—[2p+2log(p—1)]. 
2. y=c—alog(p—1), x=c+alog = 
8. y2=2cx + c. £ 

Art. 26. 
1. w=logp?+6p+e. 
2. y—c=Va— @ — tanth—*. 

o 

8. 2y+c=a[pv1+p?—log(p+V1+p%)], s=av1 +p. 
4. ¢+c=alog(p+V1+p%), y=avl1 + p2. 

Art. 27. 

2 4 

Ly? + cy” 9} = 2y¥5-1, 2. y2=2cx4 c2, 

Art. 28. 

3. y=cx+sin-le. 4. e% =ce + (2, 5. yY=ca?+146 

Page 38. 

ee) 
1. sin 1 = 10s ow. os y = oe —b) +5. 


3. 
4. 


12. 
13. 


17. 
18. 


23. 
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(a? — y2 4+ ¢)(a? —y? + cxt)=0. 5. (y—6x+c¢)(y—82+4+c)=0. 
xy =c+ cx. 6. ac? +c(2e@—b)—y2=0. 


2) 
is =| a where g=tan-12, and r?2 = x2 + y?, 


8. tan-1 z + ¢ = vers-12 a Vx? + y?. 


ay 
x 


10. 227+y? —4cz+3c?=0. (Put 2?—3y? = v2) 
ll. 2?+y2?4+2c(a+y)4+C=0. 


‘ Ree 
9. sin + sin“ = ¢. 


yavPe ot 14. yp — cat + P= 0, 
y—b=(@+c¢)?. 15. y(l+cosx)=c. 

16. (y — sin“ — e) (y — cos} < = c) Gi — "3 = e) ==i0: 
(y+c)?+(¢@—a)?=1. 19. (y — cx?) (y? + 322-6) =0. 
y =2cvVzx + f(c?). 20. y= c(% —c)?. 


x2 
21. (48 —3y+¢)(e2 + cy)(ay+ cy+1)=0. 
22. ax+c¢= 3p? —mp+m?log(p+m), with the given relation. 


ev = ce™ + oc, 25. («+c)?+(y—b)?=1. 
dog Yee ty, 26. y=cen + @. 
co+vVvar2—y? Cc 


27. y*? = ce+ te. 


CHAPTER IV. 


Art. 33. 
y=cn+c, +4y=0. 4. 22(y? — 423)=0. 
Yyt+u—c)?=4ay, xy =0. 5. (a—y+c)8§=a(a+y)2, x+y=0. 
Page 49. 


2y = cx? +", 2 = an. 

ax + cxy +c? =0, singular solution is «(ay?—4a%)=0. «%=0 
is also a tac-locus. 

(y — cu)? = m? + c?, y? + mx? = m?, 
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10. 
11. 


y = ca + Vb? + a2e?, 2x? + a2y? = a°?. 

y= cu —C?, GA= Ay. 

y2=4a("—b); 144027 =0, e =0 isa tac-locus; y(27y— 42%) =—0; 
y? = 4 me. 

(y+o?= ey x = 0 is a cusp locus; there is no singular solution. 

(y+¢)2?=2(*#—1)(@—2); singular solutions are x=0, c=1, 
Ga oe 1 B are tac-loci. The curve when c=0 consists 
of an oval cutting the axis of x at the origin and at x = 1, anda 
curve resembling a parabola in shape, having its vertex at the 
point for which « = 2. 

a {a3 — c(y +c)}=0; singular solution is 4y3 + 2723 =0; x=0 is 
a part of the general solution, and is the cusp locus for one part 
of the general solution and the envelope locus for the other eae 
= cx + Varc? + 62, b2a2 + ay? = a2b?. 

x? + y2 — o(a? — y?)— 14 c? =0; that is, a + mae 1.. Singu- 

1l+e l—e 
lar solution is 2 — 2 a2y24 yt—4a2—4y2?14—0; that is, 
(@+yt+v2)(e+y—Vv2)(@—y+v2)(¢—y—Vv2)=0. The 


general solution is the system of conics touching these four lines. 


CHAPTER V. 

Art. 43. 

Vay =a+e. 4. yto= Van — at + © vers-} 2% 
: a 
r=c—xcosé; when c=k, the cardioid » = x(1 — cos 0). 
) 

cr = ek, 

Art. 47. 
The ellipses 2? + y2 = ¢2, 4. ys -- as = 8. 
The confocal and coaxal parabolas r =—2° _. 


1 — cos@ 
25 


sec 56+ tan5@= ce". 7. r=ce-dcotd, p= V/g2 + YP, o= tana. 


Art. 48. 
8 = Lat? + vot + 80. 3. 8 =} gt?. 


= cek®, 2. ae + aah Cys 3 
y vy 8. dy? =2K«(a3 4 c). 


oo oe 


33. 


34. 
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s = «sin ¢, the intrinsic equation of a cycloid referred to its vertex, 
the radius of the generating circle being x. 
; : 1 F : 
The lines r sin (@ + a)= = and their envelope the circle r = a 
i K 
The parallel lines (msina — ncosa)x —(mcosa+nsina)y=c¢. 
e+2y2=Cc. 
The system of circles passing through the given point and having 
their centres in the given line. 


. 2+ y2—2alogx+ ec. 10. 2? —y2=+ c2. 


- m=c"sin nd; r2 = c? sin 26, a series of lemniscates having their axis 


at an angle of 45° to that of the given system. 


. 72 — x2 = er cosec 0. 13. 9 = e226 
. Parabola (y — x)? -—2a(y+ «)+a@=0. 
. e+ y?= a 16. 22+ 42 =2 cx. 


2 oe = = * Ss 
lg Sut vy = fut VP— 2). 


y2 
. ee =e. 
. m=—csinn§i; r=csinéd; r=c(1—cos@). 
. r=c(1 —cos8). Vi—n2 
PP iD 2 Sie 
pee ee ee 

Vy — Va See ee Oe 

. r=c(1+cos@). 1 — esin (6+ ¢) 


. The conics that have the fixed points for foci. 

. The conics that have the fixed points for foci. 

. The ellipse «2x? + a®y? = a?x?. 30. The hyperbola 2 ay = a’. 
. The parabola a%x? = x?(2 ay + x?). 


The catenary y = @ cosh Ob. (See Johnson, Diff. Eq., Att. 70.) 
a 
Say +c=2anv4 oe? — 1 — log (2ax + V4 ax? — 1). 
ee ds 
(a) i=ce™ + 7 e” f(t)dt. 


LR 2, 
(b) t=ce %. If i=Iwhent=0,i=k”. 


R 
: _R _f, 
(¢) t= ce B43. If i=0when¢=0, 1=Z(1-c *). 
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(@) t=ce * + ea Te (& sin wt — Lw cos wf). 
a = 
a= L 1 . 5 
(e) 1=ce + 4+ Dat (R sin wt Lw cos wt) 
E. ; 
+ aaa lB sin (but + 8) — Lbw cos (but + 8). 


35. (a) i= ay [ fet2r'@ar 4 oR |. 
t t 
(b) i=ce Fe, (c) i=ce F°, 


t 
(d) t=ce 2+ ae wt + RCw sin wt). 


t 
t 


Payee : 
36. (a) q="—— i) e® p(t) dt + ce Fe, 
t 
(b) a= Qe *°, where Q is the charge at time ¢ = 0. 
t 
(¢) q= CE + ce *¢, 


t 
(d) q=ce #64 _ CE _(gin wt — ROw cos wt). 


1+ R2C2w2 
37. 5 — V2Kv0% + 1-1. 
KU0 
CHAPTER VI. 

Art. 50. 

By hee cet + coe-*. 45 7 = c,e8* + coe 3? 
Art. 51. 

1. y = e?*(c; + co®) + cge-*. 2 y= e-*(cy + Co + C322) + cyet. 
Art. 52. 


3. y =e*(c1 + cox) sin x + €* (C3 + C4%) COS &. 
Art. 58. 
2 y= cye® + coe-* —2 — 5x. 3. y=e-*(c, 4+ C20) + 2 p20, 
9 


4. y = e'*(c, + C2) + Cge- 4 ef (e-® (oe x(an)s, 
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Art. 60. 


y= o}=(c1008 2 + eosin) + e*(c3 + 24)+ be —1, 


4. y=e(ax+ b)+ 462”, 


Art. 61. 
y = ce-* + e* (cgc0s V3x + cgsin V3x)+ (at —a2 +1). 


Art. 62. 


= 2. —2e § inl 
y = ce" + cge-* — 8, sin ig. 


ae 


y = ce= + ela cos V3 4 Cg Sin — x 


sind% + 27cos3%_1_, sine — cose, 


Ms 730 2 4 


Art. 63. 


2. y= cye-* + Coe ee = (11 sin x — 7 cos“). 


3. y=ccos(V2x4 Sane 12% +4 


50 


I) ta sind — 00822) 


Art. 64. 


2. y= cos(2x+a)+4xsinx — 3 cose. 


8. y = cye* + Coe—* + x sin x + Ecosax(1 — x). 


i) 


a f 


Page 80. 


. Y= (cye* + Coe~*) COS % + (Cge” + C4e-”) Sin a. 


. Y = Ce-* COS (% + a) + Coe3* cos (2% + B)+ cze-*, 
3 oe 
yar ten(co+ ce) te 9F tan acre 
. Y= C1 C0824 + cosin2« + 4(e* —sin3x)+ 4(2a? — 1). 
» YY = ce + Coe% + fOrt0)+—— 
ae ax oe ver 
. ¥ = cye™ + Coe ee Og 


- y = cye7™ + Coe + cge” + 3(" + Z)- 
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10. 


y=autoete? (cosine + cye0se ) + 8002 — 4 ax 
a oe 


y = ce + Coe + cge—* + ay (@ + 4 


y = cain (ut + a) (ae a 
2 of 
—f= =(a + be)sin x +(¢ + dx)cos # + Sine Being 5 92 — 7 cosa. 
= ¢1 cos (ax + aye ak , COS ax log cos aa. 
a oe 
= 962% +8), 384 

Pie oS Opt Ag eo) eke) ice 

eae ve atch 2 ace 


_ 422(2% + 3) 4 242 a+ 4441) 
n? +1 (n? + 1)? 
y = ce% + Coe—** + Cg Sin (ax + a) — a-txt — 24-8, 


e 4 
= + a)+——_| « 
y = ccos(nz + a) = 1 


. Y= C1 + Coe + e*(C3 + C4x) + wo? + 423, 
. ¥Y = Ce" + Coe-* + Cg Sin (% + a)— 3 e* COS. 


zx 


5 pS e*(c1 cos YS + C2 sina) — z7s(2 cos2a%+4+3sin 22). 


Qa 17 
= ce-* Coe—2 c3e3% — é x eo 
y = C1e-* + Ce + C3é al ar yl 


. y=cetsin (V3a 4 a)+ Le cose. 
- Y= e-*(Cy + Coe + Cgx”) + 4 28e-*, 


y = (cy + Cav) + e-*(Cg + Cae) + Fer(a? + 2a 4 :). 


» Y= er(C1 + Coe + Cgx? + £23 + A at). 
- y= ce" + Coe-* —E (a sin x + cosx)+ 7, ver(2 22 — 3x4 9). 


- y = ce + eget — 3, (2 sinde% + cos 3) — © (sin 2a + cos 2%). 


 y = e*(C1 + C2 COSH + cg SiN %) + we + (cosa + 3sinz). 
. y= ce" + coe + 4% + 2. 
» y = (Cy + Coe) + cge-* + 4 8x, 


V3 VS 
+) 


x 
0) 
Y= Cia ates C («: Ce + ¢3 sin 


re g 


+03 sinz — 11 cosx) — 24'(sin 233 + VB cos 23), 
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CHAPTER VII. 
Art. 65. 


bk Opes ext cos (tog + a) 2% 


Art. 66. 


3. y=(¢, + cz logx)sin log x + (cg + cg log) cos log x. 


Art. 69. 
2. y=a-*(cy + egloga) + &. 3. y=Cye~> + coat — (Fi +34 $6): 
36 14° §' 20 

Art) 71. 

1. y=(5 +2)? [c1(5 + 2 4)Y24 co(5 + 2)-¥?2]. 

V3 —V3 

2 y=(2e—1)[a+ o(2e%—1)? + e3(2e—1) ? ]. 

Page 91. 
See SVE 
ey iC of 2 ( coe 2 +eg¢ 2 )— ve 2. y= ca + coe? + eer 


. Y= He [ce] + C2 loge + cg(logx)?2]. 
82+ 2 a. 
6 
. Y=u-2(Cy + Cg loge) + ce. 
. y= u(c, cos logx% + ¢gsin loga + 5)+ “1(cs + 2 logx). 
¢3 + ¢4log(# + 1) 42+ 620+ 51 
Vit+1 225 


1 
3 
4. y=o(x+ a)? + (e+ a+ 
5 
6 


7 y=[e1+ clog(2+1)]Ve+1+ 


am 
m2 —1 


8. y= Oe + Coe 1 + 


gm 
4 9. y = 02(¢ + ¢2 logx)+ G2 
10. y =C.F. of Ex. 8, Art. 66, + (log)? + 2loga — 8. 


E 11. y = 2(c1 + Ce loge) + cgu-1 + Fa! loge. 
x 
x—1 


12. y =7 (Ios + olga: + ¢2). 
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13. y = 2™(c, sin log x” + cz cos log x" + logs). 


log x 
14. y= 22(cer2¥8 + exe V8) 4 Bat aL 


Pas sin log x + 6 cos log x) 


+ Te (27 sin log x + 191 cos log). 


CHAPTER VIII. 

Art. 75. 

Ch (Seo [ Sexe tetae + es |. 
4, y= 3 { ead + ey i) eda + Ce. 
5. eft yas eft + afel* = + C2. 
x 6 ie 


6. dy =V xy? + c?dx. 7. xy? + e125 = cy. 


Art. 76. 


|mamtn 
2. Y= Cy + Coe + Cgx? + --- + Cpa] + 


m+ n 
3. y = Cy + Coe + Cau? + cx? + $4? log x. 


4 y= + cox +(6 — 2?) sinx —4a cosa. 
Art. 77. 
2. 32 =2at(yt —2¢)(y? +)? + 
3. Vew +9 ~~ —log(Vew + VIF Gad) = ac V2 2 + co 
C1 


4. ax =log(y + Vy? + ¢1)+4+ ce, or y = Cy/e4” + Ca/e-22, 


Art. 78. 
2. 2(y — b) =e -¢ + e-@49), 3. y=ax4+(c2 + 1) log (@ — 1) + & 
4. 15 cy = 4 (ex + a2)3 + Cot + Cg. 


Art. 79. 

1. e-% = Cx + Cy. 8. log y = cye* + cee-*. 

2 y= a+ cm + Cr. 4. sin (cy — 2V2.y) = cge-2. 
Art. 80. 


1. y=, sin ax + C2 Cos ax + Cgx + C4. 
2. y=cye™ + coe~™ + Cg + cye + Cox? + 


ear 


a3(q? — m2) 


e 
“ 


SAP EY 


SSAA NVA AAA ay lh 


ACE 


MM 


we We 


ei Sb Hee SENS 


wy 1A Al ha 
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V1—4a2 _V1—4a2 
BS y=c + oe + 22( cae See Coe ) when a<i, 


5 7s a x 
Y = Cy + Coe + Can? eos( Yam = 1 log a when a>}. 


2 Art. 81. 
2. ZO = ere +e 40, 8. y= loge + Ce. 


4 ldy=8@4 eo)? + Coe + Cg. 


Art. 82. 


> 2 VHP ci WS AE BEM 2(2-1-244)(2.3.446) 
a =4(1-222 202-1244) og 6 
i peo 14 6 = 


[6 


OSS eeare go —32 ae aah: A264 DA 5G 


2-5 ea 60F tas 6.559218 


2 4 6 
ee ee en eee +) 
cs A ( 9.6.15 18.50% O54.6.8 07-11 
ed at 8 
(29 10803-%. 1.8:0caoT 


5. y= Ad(1 + a? + at a ++) 


+ 


6. y=A(l—nentl-Ptaen—2-nt1-nt3-7—-) 
2 2 
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+ B(e—n—Lent2etn—len—8.ntonts.F—.), 
ae Aon(1 a y ea a ok Tore q roe 7) 
soens(uytelnsteag Belt ast ny.) 
Page 107. 
1. ls o( UH)" + ay =e. 4. EU 4 + aty = a2 +6, 
2. 2ay+ 22 =e Va? — 2 + ce. 5. y= C1 + Coe + Cge% + c4e 9. 


8. (1+ xe+0%)y = ce? + com + cs. 6. cy = coe1* — Nn 1 + are;?. 
7. xyVa? — 1 =sec-1 a + 1 Va — 1 + ce log (x + Va? — 1) + 63. 


8. y = Co — sin“! ce. 9. y= sina + (sin 2)? + Ce 
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10. y= sin? x + C2 cos %& — Ce sin2z log tan a 


11. y= coet(e —1) 4+ 4% + of ner fa-te-*(dx)? + C3. 


s Ay 
12. y=axloga + cw + Ce. 14. y See ees ee 
13. 1 1 12 16 
3. lo —-i= 5 
ee (1% + Ce 15. y=cye* + C2 + 4 e- 
1G — entins ( exin=(oye + C2) da + cge—sine — — = Ie 


17. y= — xcot x) + cg cota. 18. alog(y+b)=x+6. 
19. (c1@ + C2)? + a= Cy. ; 


dy dy _ ‘ 
20. ue Y= (r(@ae + ¢1, ee af (x)dx + C2, 
aFY 94 2 
‘ cae oie toy = fa7@de + os 


21. y—b =4 log sec ax(@ — €). 
K 


CHAPTER IX. 
Art. 87. 
2. y= Ax + re arate 
8. y = Act + Be®(42% — 42.02 + 150" —188). 4. yal 4 a(e +5). 
x x 
Art. 88. 
2 2 2 2 2 
eee — os 22—-— 
3. y = ce + coe f e* da. 4. y= ce + exe f ae 8x Eh, 


Art. 91. 


CS = oe tat sin (Prog + «). 
3. y = (c1 sin V6 a + cocos V6 x) seca. 4. y = eX(cya? + cox) 
Art. 92. 
2..4 = csin (210g tanZ + a). 3. y= csin (22 +a) += 


es 1 
1 1 cos" + esin=®, Saar 


1. 
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Page 120. 


1 ——— sy 
y= A (cye™™ + Coe"). 4. yV¥1 +2? = eq log (@+V1 +4 2)+ co, 


2 xy =csin (nx + a). 5. y = cye™ + coe?*(4 03 — 4292 4+ 1504 — 183). 


8. y=cusin(nt+a). 6. y=ce2 sin (2Vb + a). 
1. y =e (cyer¥? + cge-*V2), 
8. y=e(c, logx + ce). 
9 y= ae + co(asin-}e¢ + V1 — 22)— Lael — a2) 2, 
10. y = cH + C2 COS”. 
Il. y = cu? + Co% + Cg (22 f2-tersar - a( a 2¢ dr). ; 
19. y = c,e% sin—lz + c,e-4 sin] 
i 
13. y=ce + rd 2da + a {arte * (xe 24(«) (da), 
14. 2y = x(ce* + C2 — 2). 17. y? = cx? + ce. 
15. y=c,sin (VooF +0). 18. y2+(%@—¢)?=k?. 
a 
: 19. eed N+ ax 
16. y=csin (nVa?—1+4 a). 4 c.cos ( of: 
CHAPTER X. 
Page 124. 
1. The circle of radius a 
K 
aa Sy aa \ Means 
2. A catenary, y=S(¢ @ tig ¢ ) 
3. y?+(a — a)? = c?, circles whose centres are on the x-axis. 
4. («—a)?=4c(y— Cc), asystem of parabolas whose axes are parallel 
to the axis of i 
5. e+e,=6 vers14 —vV2cy —y?, the cycloid obtained by rolling any 
circle along the x-axis from any point. 
6. The ellipses a?y? + x2(a—c)2= a, if the cube of the normal is 


— x? times the radius of curvature. 

The hyperbolas a?y? — a4(~@—c)? = x, if the cube of the Tote 
is + «2 times the radius of curvature. 

A set of parabolas if no constant is introduced at the first integration. 


t 


226 ANSWERS. 


7. The elastic curve represented by the equation 


§4 2 — (a+ — a2) 3% dy = + (x? — a*)dx. 
8. s = cyext + coe-*t, when accel = x? distance from the fixed point. 
$ =, sin (xt + cg), when accel = — x? distance from the fixed point. 
9. s= at? + vot + So. 
10. The relation between time of motion and the distance passed over is - 


6=c+ tive —ces+clog(vs + Vs —c)}, according as the 
2k 
acceleration is oe 
Pe} 
2 
Ol Goss = log cosh nt, if the resistance of the air is“ times the square of 
n g 
the velocity. 


Qxv%>t+1—-1. : a A 
= a if the acceleration is — x times the cube of the 
0 


velocity. 


12. s 


13. T= 2A. (Emtage, Mathematical Theory of Electricity and 
Magnetism, p. 85.) 


14. s=1+(so — 1) cosxt, v =— k(so — 1) sin xt, where xk =! 
e 
Hint: Put s—/ equal to a new variable. 


2 
16. _, if acceleration is — “. 


b a8 
; C ate cs Akh ie 
17. ‘= a é m {eh "(ae —€é T, ensi(oat\ 
eh yids meyee 
+coe %+cge %, 
where 7; = 2LC . To 2LC 


——~______, an = So ——- 
RC-VR?C?—4 LC : RC+VR?C?—-4LC 
18. Same as in 17 with f(¢) substituted for f/(¢) and q for ¢. 
_ Rt 
19. t=e “(cy + eof). 20. i= Jsin 


VLC 
21° 0—a = cye—* sin Mw2—K%t+e,) for w2> Kans 


O — a = Cye—(k V2) 4 CpQ— (tM 2 w2ME for w2<K2, 


22. 6 Ely = P(8 lx — 28), 23. 24 Ely = w(4 Ba — 24). 
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24. The general solution is 


y= Acoshy& x B inh /-2. wa? , WET 
y By ot Bsinhye e+ 4+ 


2Q° @ 
On applying the conditions of Ex. 22 to determine the constants, 
ie WEI B=0; 
Q? 
: WEI Q wa? 
and therefore, =———| | — cosh V- z x) —— 
: ear ( EI”) *2@ 


CHAPTER XI. 


Art. 98. 
2. «=e*(Acost+ Bsint), y= e*[(A— B) cost +(A + B) sin ¢t]. 
3. x= ce + coe + 7 e* — 3t — 38, y=— cye™ + Coet + $e% — Bt — 12, 
4. © = cyet+coe-* + 19-5828 et, y= —cye* 4+ 4cge-% 1 ¢4 554 2het, 
5. % = (€1+ Cot) e+ (C3+Cgt)e™*, 2 y= (Co—C1 — Cot) ef — (63-+C4+4 Cgt) em. 
Art. 99. 
8. 2=2t+e, 28 = y? 4 Ce. 4. es eg log E+ cr, y— a= ony. 


5. 8 —y—c¢,3, 28 +2 = C2. 
6. ax? + by? + cz? =), ax? + by? + C222 = ce. 
Art. 103. 
8 @&+2)e=c. 4. «—cy —ylogz=0. 
5, e@(y+ 224+a)=6 6. y(@+z)=c(y+2). 


Page 143. 


1, x= ce 8 + ie%#— Se, 2 += coe* + 5 e% — +, ef. 
A 8le 93 
2. x =(c, sint + ¢2 cos t)e-*# + —. a 
3 ” 2e 6 
y =[(ce — ¢1) sin t — (co + 1) cos t]e-*# neg + 7 
ao 

3. y=(e1 + cox)ez +3 ce? —ia, z= 2(3¢: — cy — Cye)e* — cge™2” — 3. 
4, £ = ce7% + C9e7"t os, iss + 75 t == ie, 

y=—2ce% + oe + & —Ftt+ ee. 

Q 
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8. vy tyz+2zn=c(e+yt 2). 
: 9. logayzt+u+ytez=e 

6. w4+y2+2=c, v2+y?—22=Co. 

+Yy 1) y 2 10. (y+tz)(ut+e)+ 2(¢—u)=0. 
1 Y¥ +2 PARE Re 
« - Us ae ll. a? 4+ ay?-—u+az2=Cc. 

12. 24+(e—a)?+(y— bP = 
(«= c, cos V3t + cosin V3t + cgcos V2t + cgsin V2t 


el 6 = 
5. a ep x+y= be. 


f 
| — 742, e + 2 te® — 7, — jos 2, 
ae y= Sp goa VS es ain Vb t= Sie he See 
+ gy te*® + 4-735, ec. 


mt mt 


V2 V2 mt 
14. es OF ex cos ME + eysin ME) +e ¥2( es cos + 4 vsin 7). 
v2 V2 V2 V2 
mt eRe poe i 
mes _ mt a V2 a‘ mt mt 
=e ‘(4 sin —— — ¢2 cos +e C4 COS ¢3 sin 
V2 V2 V2 v2 


15. y = 6, 8in kt + be cos xt + bs, 


| % = a sin kt + ae cos kt+ as, 

[ee ha tehic ts caleie eke ; 
where x? = 72+ m2+ n?; and the arbitrary constants are con- 

nected by the following re'ations : 

me, — nby _ 2a _ ley __ Ubi LLCS 

ag mi bo C2 f 

bs _ C8. 
m n 


16. See Forsyth, Dif. Eq., Ex. 3, Art. 174; Johnson, Diff. Eq., Art. 242. 


17. x + my = cyelatma'te 4 ege—(atma'te, 
& + moy = cge(atmea')te 4 cye—(atmea') et, 

where m 1 and mg are the roots of a/m?+(a—b)m—b=0. 

Ex. 16, p. 269, Johnson, Diff. Hq. ; Ex. 4, p. 270, Forsyth, Diff. Eq. 
18. When the horizontal and vertical lines through the starting point 
in the plane of motion are taken for the « and y axes, the equation 
of the path is 

X= vtcos do, y = vot sin d — Lge; 

and the elimination of ¢ gives the parabola y=a tan ¢—19 


lay + mb; + ney = 0, aes 


2 


V2 COs” ~ 
19. Axes being chosen as in Ex. 18, 


x = “eos g(1—e*), y= =e fae rrosmety (1 —e-#), 


ANSWERS. 929 


20. For upper sign: the hyperbola (ayy~ b,x) (bet— aay) = (@1b2—a2b1)2. 
For lower sign: the ellipse (ayy—b1x)? + (a2y —bea)?= (a1b2—a2b1)2. 


CHAPTER XII. 


F Art. 108. 
2. 2=px+ qy + pg. 3. p=4. 4. g=2yp? 5. 2 = pg. 
V4 2 ~ 2 2 ca 
6. wa + 2 (82) — 29% — 0, or yz ( 92)" — 288 —0. 
Ox? ox ou. “ oy" Soe oy oy 
Art. 109. 
2. yp — xq =0. 3. (2+ np)y + 2(lq — mp)=(m 4+ nq). 
4. g2O2 4 02 _ 942, 5, 0% — pd, 
ax ay” oy? Ox? 
Art. 116. 
y / 
2, z=e%p(% —y). 8. la + my + nz = p(a? 4+ y? + 2), 
es (:-1)- BEE eee ta 
rae SY) Crm 
Art. 117. 
Spied os 
: 2. xLYZ su=o(4 =) 
Art. 119. 
3. z=a(a+ 5 _y)+e. 4.z=me+ye*+e 
. 2+V10 
" 5. 2e-ax4+ HY 0. 
a 
~~ 
Art. 120. 
; 2. z=ax + by —2Vab. 
‘: Art. 121. 
: 2a? 
Q, 2V42+1-1 = bry, 3. (2+ a?)8 =(a + ay + ¢)% 


4, 4c(2—a)= (a@+ cy+ 6)? +4. 
5. 22 4+[2vV22— 40? — 4a? log (2 + V2 —407)]=4(@ +ay + 0). 


§ 
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Art. 122. 
2, 2ia(xtalit(yy+@itdb. 4 z=hQr—a)P+a%yt+d. 
3. 2 =ar+a’y?+b. 5. 2=2(a+a)it+3(y—a)i+bd 
- : +V22 + a2 
6 2aaVe+ ae +yVy— a + alog 2+ + 4 4, 
yvy y+ Veo a 
Art. 123. 


2. z=(«+a)(y+ dD), Salis 2.0. 
Another form of the C.I. is 2Vz = . + ay +b. 
8. C.L. is 22 = ay? + (az + b)?. 


Art. 125. 
3 

8. az =" + cb(y) + ¥(U)- 4. 2= F(y)e + f(y): 
Art. 126. 

2. «= S(2)+ o(y): 2s wf(4) a r(#). 
Art. 128. 

2. z= o(y—2x)+ ¥(y—*@). 8. z=o(y¥t+3x)+ W(y —22). 
Art. 129. 


1. z= 2?%b1(y + %)+ who(y + ©) + d3(y+ 2). 


Art. 130. 
wn OY kad 
O 4. 6 +504 
Art. 131. 
4. 2=9(et+y)+ yy —2). 5. 2=er@(y) + e*W(a + 9) 


6. z=ep(y —%) +e *V(y¥ +x). 


Art. 132. 


8. —(yert + yea? + ha%y + ba? + day + 2), }sin(@ +2y)— ay, 


perv boty + tok + bey + bat by t+ Ae 


22. 


23. 


. (¢—b—alogr)?=4 ary. 
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Art. 133. 


. p (ay) + ay (ay) + a 


» 2= (2? + y*)+ Y@?—y?). (Put x for 427, y for £y?.) 


Page 187. 
a= anp(U). 5. Yvette al 2), 
L—2 
Pry te =z9(%). 6. alogz = acx +(1 — ac)y + b. 
» 
@— 1)z of = “o(4,2). bee voted ie sda\ 
( ee t = Cae : zy yet a 
< y—b_ =9(5—*). 8. 24 VET PEE = areg(U), 
z—¢ zZ—C : a 
o(Z=4, z= 2) 0. 10. e+y+2= o(ayz). 
y—2 y-z 


2 


. {eos(@ + y)+ sin(” + y)iey-2 = oz V2 tan (22 - a \. 


VI + az —logL tV1 + a2? EOE ig iy hy; 
ie 


. £2 =ay+2Vax4+b. 16: oe oe 2a pete 


ntvn2— 
16. gz=ax+bytecvl4+a?4+b% SI. isat?+y24+2=0¢3 


. 2=an4+(1—Va)%4y +b. 18. z=arey + Late +d. 


19. az —1= cette, 
2 ——— 
(1) 22 =(2+ ay) +b; (2) 2z=ay t+yVx? — ay? + b1; 
a 
(3) z=ay + aVy? + as? + de. 


. 2=1alog(a?4+ y?)4+ v1 — a? tan“! +b. (Change to polar co-ordi- 


nates. ) 


a1 1-11 gmt yrtl é 
2—1 m+1 n+l 


g-avetyt+V1l—@Va—-y+b. (Put Ve+y=u, Ve—y=2.) 


z=ary+@(a+y)+b. (Putsy=v, e+y=w.) 
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25. Vip az=2Ve+ay4+b. 27. zy? = xy + F(x) + p(y). 
26. z= x3y2 + o(y) loge + Y(y). 28. y= 2#o(2)+ Y(Z). 


29. 
30. 
31. 
32. 
33. 
34. 


35. 
36. 
37. 
38. 


“= o(2)+ ¥(et+yt2)- 
(n — 1)zy + ae = e—Day(y) + f(y). 
z= Sebo [ eforaew (y) de ~ o(y) |ae + vy). 


z2=tyr? loge + ao(y)+ v(y). 
z=hay —ay+ o(y)+eV”). 
4z= ay? + o(y)+ ¥(a). 


ea SP F(y — bx) + f(y — ax). 


y + wd(ax + by + cz)=W(ax + by + cz). 
82 = ax(y?— 1)(y? +2)+ o(@)VI—- #4 oy) 


4z2= 5 ay? +fo(t\ae +¥(y). 
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